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Abstract

In pressurized water reactors, the prevention, detection, and repair of cracks within dis-
similar metal welds is essential to ensure proper plant functionality and safety. Weld residual
stresses, which are difficult to model and cannot be directly measured, contribute to the for-
mation and growth of cracks due to primary water stress corrosion cracking. Additionally, the
uncertainty in weld residual stress measurements and modeling predictions is not well under-
stood, further complicating the prediction of crack evolution. The purpose of this document
is to develop methodology to quantify the uncertainty associated with weld residual stress that
can be applied to modeling predictions and experimental measurements. Ultimately the results
can be used to assess the current state of uncertainty and to build confidence in both modeling
and experimental procedures. The methodology consists of statistically modeling the variation
in the weld residual stress profiles using functional data analysis techniques. Uncertainty is
quantified using statistical bounds (e.g. confidence and tolerance bounds) constructed with
a semi-parametric bootstrap procedure. Such bounds describe the range in which quantities
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of interest, such as means, are expected to lie as evidenced by the data. The methodology
is extended to provide direct comparisons between experimental measurements and modeling
predictions by constructing statistical confidence bounds for the average difference between the
two quantities. The statistical bounds on the average difference can be used to assess the level
of agreement between measurements and predictions. The methodology is applied to experi-
mental measurements of residual stress obtained using two strain relief measurement methods
and predictions from seven finite element models developed by different organizations during
a round robin study.
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Executive Summary

Weld residual stress (WRS) contributes to the formation and growth of cracks within welds. In the
context of nuclear safety, understanding WRS and uncertainty in WRS is essential for prediction
and prevention of stress-induced cracks in nuclear power plants. This study demonstrates method-
ology that could be used to quantify uncertainty and compare measurements and predictions to
inform analyses within a regulatory space.

All of the data used in this analysis was collected as part of a double-blind round robin study
conducted jointly by the U.S. Nuclear Regulatory Commission (NRC) and the Electric Power
Research Institute (EPRI). A mockup of a pressurizer surge nozzle for a pressurized water reactor
with a dissimilar metal (DM) weld was manufactured. Two measurement vendors independently
measured the WRS in this DM weld; one vendor used the deep hole drilling (DHD) method and
the other used the contour method. The DHD method measures WRS by drilling holes, measuring
displacements, and applying the measurements to a model that ultimately outputs an estimate of
WRS. The contour method also applies measurements to a model to estimate WRS. However, the
method requires cutting through the weld, destroying the mockup, and measuring the resulting
contours on the cut surface.

Independently of the measurement effort, ten organizations were provided guidance and tasked
with modeling the mockup and predicting WRS. Of the predictions, seven were deemed acceptable
for this analysis based upon adequate adherence to the modeling guidance. The predictions were
provided for axial and hoop WRS under two different material hardening assumptions: kinematic
and isotropic.

This analysis is separated into three components: quantification of uncertainty in measure-
ments, quantification of uncertainty in predictions, and comparison of measurements and predic-
tions. Since data are provided as measurements of WRS with respect to the depth through the
weld width, a functional analysis approach was applied. The method summarizes both horizontal
(through the depth of the weld) and vertical (magnitude of stresses) variability in the WRS func-
tions using functional principal components (fPCA) techniques and applies statistical bootstrap
methods to these summaries to quantify uncertainty. This methodology is first used separately to
quantify the uncertainty in the predictions and most of the measurements. The measurements for
which this method is not applied are the contour axial and hoop WRS measurements. There are
a large number contour axial measurements and sophisticated modelling is not needed to quantify
uncertainty. On the other hand, there is no method available with the current resources to quantify
uncertainty in the single hoop WRS measurement.

After the separate analyses, direct comparisons of measurements and predictions are made by
combining the uncertainty quantification in both to estimate the mean difference. The statistical
confidence bound for the mean difference measures the extent to which mean measurements and
mean predictions can be expected to differ.

Results of the analysis indicate significant uncertainty in both measurements and predictions.
Overall, the measurements tend to have wider confidence and tolerance bounds than the predictions

13



(due to the smaller sample size), though this is not always the case. For example, axial WRS near
the inner diameter is expected to cover a range approximately 200 MPa wide in the measurement
data. In the prediction data, axial WRS predictions near the ID cover a larger range about 400 to
650 MPa wide. Similarly, hoop WRS predictions near the inner diameter are expected to cover a
range 450 to 1000 MPa in width, while the hoop measurements near the ID are expected to cover a
range less than 100 MPa wide. In each case, the level of uncertainty has implications for modeling
practices. The tolerance intervals can inform the range of WRS values that should be considered
when simulating crack formation and growth; simulations that do not include uncertainty in WRS
or that assume a narrow range of possible WRS values at the inner diameter may lead to incorrect
predictions of cracks.

The results of the comparison of measurements to predictions are consistent with previous ob-
servations on predicting WRS; on average, neither the assumption of kinematic hardening nor the
assumption of isotropic hardening are sufficient. Similarly, though the average of the kinematic and
isotropic predictions generally performs better than the mean predictions using either hardening as-
sumption alone, the difference in performance is not significant enough to definitively support a
preference for use of the average in making predictions. In particular, the average may perform
better solely as an artifact of being the average of an over-prediction and an under-prediction; there
is no physical motivation for using the average. While poor performance of the prediction models
cannot be attributed solely to the hardening law assumption, the comparisons suggest that a more
robust model for material hardening could improve prediction performance. Further study to iden-
tify the greatest sources of uncertainty and the effect of improving the material hardening model is
necessary to reduce uncertainty in measurements and predictions.

As a consequence of the high levels of uncertainty in measurements and predictions, the role
that WRS predictions should play in regulatory decisions is unclear. For axial WRS, the DHD and
contour methods disagree with each other and show comparable levels of uncertainty. In addition,
the single contour hoop WRS measurement is insufficient to characterize uncertainty; comparisons
of predictions to this measurement lack consideration of this, likely significant, uncertainty. Be-
cause both the DHD and contour methods show similar levels of agreement with neutron diffraction
measurements, it may be preferable to use DHD measurements so that measurement uncertainty
can be included in both axial and hoop stress comparisons [1] [2]. This determination is, however,
subject to both to expert opinion and the goal of the analysis being performed. Thus, it may not
be appropriate to use either set of measurement data for validation of predictions unless further
experimental study can be performed to explore the accuracy of the DHD and contour methods.

If the data set to be used for validation of WRS prediction models can be determined, validation
should not be limited to the measurement data set from this study. A modeling process may be
valid for the specific nozzle under consideration here and yet fail when applied to another piece
of equipment. While it may not be feasible to obtain WRS measurements for a wide variety of
equipment to use for validation, a model should only be considered valid if it is able to match the
available data within a certain margin and includes a thorough justification for its applicability to
all of the components for which it is used.
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1 Introduction

1.1 Background

The weld residual stress (WRS) that exists in welds as a result of the welding process contributes
to the formation and growth of cracks within welds. In environments like nuclear power plants,
the prevention, detection, and repair of cracks within welds is essential to ensure proper plant
functionality and safety. Thus, a greater understanding of WRS and the uncertainty in WRS can
lead to improvements in maintenance and licensing procedures. Though uncertainty in WRS and
the contribution of WRS towards crack formation and growth is relevant to many applications, this
work is motivated by needs specific to the nuclear energy industry. It is a continuation of efforts by
the U.S. Nuclear Regulatory Commission (NRC) to understand and minimize uncertainty in WRS
predictions [3].

The data used for this work was collected as part of a double-blind round robin study conducted
jointly by the NRC and the Electric Power Research Institute (EPRI). The study was designed to
determine if increased modeling guidance could reduce the uncertainty in predicting WRS. A
mockup of a pressurizer surge nozzle for a pressurized water reactor (PWR) was manufactured
and two measurement vendors were tasked with separately measuring the WRS through the depth
of the dissimilar metal (DM) weld that joins the carbon steel side to the stainless steel safe-end.
One vendor used a combination of incremental deep hole drilling (iDHD) and deep hole drilling
(DHD), which involves drilling holes to release strain, and the other vendor used the contour
method, measuring contours over the cross section after cutting through the weld to release strain.
Neither technique measures WRS directly. Rather, these methods both involve taking intermediate
experimental measurements of various quantities and applying these measurements to models that
output WRS measurements. See Section 1.2 and references [2] and [1] for more details. Ten addi-
tional participants were tasked with modeling the mockup and predicting the WRS profiles through
the depth of the weld. Their predictions were completed without access to the measurement data
(and the measurement vendors did not have access to the prediction data). For further details on
modeling guidance and methods see [4].

The goal of this study is to quantify the uncertainty in both experimental measurements and
predictions of WRS and to use this as a basis for comparing predictions to measurements. Since
experimental measurements of WRS are not made directly, uncertainty in these measurements is
not solely due to variation/uncertainty in the physical measurements. In particular, sources of un-
certainty include: the strain relief techniques used to measure WRS, the precision and accuracy
limitations of the tools used for the intermediate measurements, the density of the intermediate
measurements, and the modeling steps used to calculate stresses from strains. In this sense, the
experimental measurements of WRS are part measurement and part model, creating an unavoid-
able limitation to the problem. The process of comparing prediction to experimental measurement
becomes complicated; because the measurements are not purely measurements, using them to
validate predictions should be done with caution. Despite the inherent uncertainty in these mea-
surements, they are the best representations of the actual residual stress fields available and are
used in this study as a basis of comparison for the WRS predictions.

15



This report is organized as follows. Section 1.2 concludes the introduction by providing a de-
scription of the data. Section 2 introduces the functional statistical analysis techniques used to
characterize uncertainty in both experimental measurements and predictions. In particular, the two
types of variation (i.e. vertical and horizontal) associated with functional data are described along
with a high-level description of how they are separated and modeled to quantify uncertainty. Sec-
tions 2.1, 2.2, and 2.3 provide more mathematical details on how each type of variation is separated
and modeled. Section 2.4 describes how the separate models for vertical and horizontal variation
are combined into one unified model that characterizes the population (and the uncertainty therein)
of the WRS profiles. The statistical bootstrapping techniques described in Section 2.5 are then ap-
plied to construct confidence bounds as described in Section 2.6. The remaining sections present
the results of applying these methodologies to quantify uncertainty in the experimental measure-
ments (Section 3) and the predictions (Section 4) and finally to compare the predictions to the
measurements and compare the measurements to each other (Section 5). High level results are
summarized in Section 6. Some details of the ancillary methods have been reserved for Section 7.

1.2 Data Description

The data used for this study is separated into two groups, measurement data and prediction data.
The modeling participants were provided with material and thermal input decks and a description
of the geometry to be modeled for the DM weld in a mockup PWR pressurizer surge nozzle. They
were tasked with modeling the described weld and predicting the WRS through the depth of the
weld at the center line at 26 evenly spaced points. The measurement vendors were provided with
the mockup and tasked with measuring the WRS present in the mockup through the depth of the
weld. The DHD measurements were taken at the weld centerline and the contour measurements
were taken over the entire cross section [5].

WRS Prediction Data

Each participant who contributed WRS prediction data provided the depth from the inner diameter
(ID) in millimeters. Two sets of predictions, using the same model, were provided for both hoop
and axial stresses by each participant; one set assumed totally isotropic material hardening (ISO)
and the other assumed totally kinematic material hardening (KIN). Both sets of predictions are
studied in this analysis in addition to the average (AVE) of the ISO and KIN predictions. Because
the models could not be applied with mixed hardening law, the average is considered here to esti-
mate a combination of both types of hardening. Maximum depths in reported predictions ranged
from 37.42 mm to 37.865 mm.

Three sets of predictions were excluded from the analysis. One such set provided a maximum
depth of 47.309 mm. However, this indicates that the model used a different geometry than de-
scribed in the modeling guidance. The two other sets of predictions excluded also deviated from
modeling guidance; one for the use of a different heat input, and the other for the use of different
material properties [5]. These predictions are excluded because the primary interest in assessing
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uncertainty in the prediction data is to determine how much uncertainty exists when separate mod-
elers make predictions of the same quantity using the same modeling guidance. Deviations from
modeling guidance on the geometry, heat input, and material properties were all deemed to result
in predictions of fundamentally different quantities. Thus, for each component of stress (axial and
hoop) and each material hardening assumption (ISO, KIN, and AVE) there are predictions of WRS
from seven modeling participants.

WRS Measurement Data

Two independent experimental methods were used to obtain WRS measurements from the mockup
that the participants were asked to model. Both methods measure WRS by releasing strain. The
first method is referred to as the deep hole drilling method (DHD) and the second as the contour
method. A brief descriptions of both is provided. For detailed descriptions of the DHD method
and the contour method, see [2] and [1] respectively.

First Method - DHD: The first method is the deep hole drilling (DHD) method which involves
the drilling of a reference hole through the weld, measuring the reference hole, trepanning, and then
measuring the reference hole again. The DHD method employed was a combination of DHD and
incremental deep hole drilling (iDHD), in which the reference hole is trepanned and measured in
increments of depth, rather than being trepanned in one step and then measured at each depth.
This incremental method decreases the effects of plasticity. The measurements were then used to
calculate WRS through the depth of the weld. Though a combination of DHD and iDHD was used,
only the DHD data is used in this report. The iDHD method was applied only to the last 1 mm of
depth through the weld (i.e. 1 mm from the outer diameter). This data was not consistent with the
DHD data so it was excluded from the analysis and only the DHD data was used.

Four sets of experimental measurements were obtained from the mockup using the DHD
method with holes drilled in 90° increments around the weld through the center line. Each set
of data corresponds to one of the drilled holes. Axial, hoop, and shear stresses were provided,
though only axial and hoop stresses are considered here. Unlike the contour and prediction data
that was provided with respect to the ID, depths corresponding to the stresses were provided in
millimeters from the outer diameter (OD) of the weld; stresses were given in megapascals (MPa).
The reported depths were converted to relative depth through the weld from the ID by subtract-
ing each reported depth from the actual thickness of the weld (37.8 mm) and normalizing by the
thickness of the weld.

Second Method - Contour Method: The second method employed on the same specimen was
the contour method, in which cuts were performed through the specimen, the contours resulting
from the release of strain were measured, and then a finite element model was applied to calculate
WRS. The stresses were provided at points defined by position within the weld. This data is
sufficiently dense that it can be used to determine the WRS through the weld depth for any path
defined through the cross section. With respect to axial WRS, the measurement vendor provided
five extracted paths as an example and more paths were extracted for this study. Though hoop
WRS could also be extracted at many locations, this study focuses on hoop stress only along the
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weld centerline, so only the path at the centerline was used. The thickness of the weld, 37.8 mm,
was used to normalize all of the extracted WRS profiles. This normalization is applied to facilitate
comparisons of the measurement and prediction data as the thickness of the weld in the prediction
models varies. The measurement vendor did not extract WRS measurements near the surface; their
measurements began 1 mm from the OD and ended 1 mm from the ID. It is assumed that this was
done intentionally to avoid conflating surfaces stresses with WRS. All contour WRS measurements
extracted for this study follow this precedent, beginning and ending 1 mm from either surface.
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2 Methods for Uncertainty Quantification and Comparisons
of Functional Data

In this section, the statistical methods used to analyze the functional WRS data from both predic-
tions and measurements are presented. The techniques allow us to quantify uncertainty through
the construction of statistical bounds on the data. To construct these bounds, a semi-parametric
bootstrap extension of the modeling methods described in [6] is developed which appropriately
accounts for the two types of variability in functional data, known as amplitude and phase. These
types of variability are also known as vertical and horizontal variability and are described below.
The bootstrap technique, which is applied to models described in Sections 2.2, 2.3, and 2.4, is gen-
eral enough to construct statistical bounds on essentially any quantity of interest. For the purposes
of this work however, both statistical confidence bounds on the mean function as well as toler-
ance bounds are provided. The confidence bounds on the mean quantify uncertainty as to where
the true mean WRS profile lies. The tolerance bounds quantify uncertainty regarding the range in
which a certain proportion of the population of unseen WRS profiles will fall. Finally, the separate
uncertainty quantification (UQ) of the measurements and the UQ of the predictions are combined
to construct confidence bounds on the mean difference between experimental measurements and
predictions. The estimate of the mean difference, along with its associated uncertainty, provides a
way to quantitatively compare measurements to predictions.

To facilitate the description of the functional data analysis techniques, first consider the raw
predictions of WRS from the seven participants assuming isotropic hardening. The predictions
of axial stresses assuming isotropic hardening appear in Figure 1. Stress (MPa) is predicted at
a discrete set of depths (mm) from the inner diameter (ID) of the weld. These values have been
normalized to the interval [0,1] by dividing by the maximum modeled depth, which varies by
participant (see Section 1.2). Though predictions at discrete depths (which vary by participant)
are available, WRS profiles are expected to be a continuous function in reality. For this reason
the raw data is smoothed using the methods described in Section 7.2 with cubic splines to obtain
continuous functions of WRS on which to conduct the analysis. The results of the smoothing
appear in Figure 2.

In general, the variability in functional data of this sort can be attributed to two sources: ampli-
tude variability and phase variability.

• Amplitude variability refers to the variability in the vertical direction. This is the most well
understood type of variability in functional data. In Figures 1 and 2, one can easily see
that at any given depth value the WRS functions have considerable variation in the vertical
direction.

• Phase variability refers to the variability in the horizontal direction. For example, consider
the data in Figures 1 and 2 between the (normalized) ID depth values 0.4 and 0.6. In this
interval, the horizontal position (relative depth) where the local minimum occurs varies. This
type of variability is also important to consider when attempting to characterize uncertainty
in functional data.
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Figure 1: WRS predictions in the axial direction from the seven organizations assuming isotropic
hardening.

To properly characterize uncertainty in the predictions and measurements and to make compar-
isons between them, both types of variability are accounted for using the methodology described
in [6]. In particular, a probability model accounting for both amplitude and phase variability is
applied to the space of WRS functions. For the predictions pictured in Figure 1, the modeled
probability distribution of WRS functions represents the variability expected within a population
of predictions. From this distribution, uncertainty can be quantified in any statistic of interest,
such as the cross-sectional mean or percentiles. Likewise, on the experimental measurement side,
the distribution quantifies the uncertainty in a population of measurements and, for instance, the
uncertainty on the mean measurement. The models on both the experimental measurements and
predictions can be extended to provide a basis for comparing the two. For example, a comparison
of the difference between the mean measurement and mean prediction, while properly accounting
for uncertainties in both, can be provided. The basic steps of the method are:

1. Register (i.e. align horizontally as described in Section 2.3) the smoothed WRS profiles.

2. Model the registered profiles with an adapted functional principal components (fPCA) tech-
nique.

3. Model the warping functions which map the original functions to the registered functions
with an adapted fPCA technique.

4. Combine the two models to construct a model on the original scale of the functions.
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Figure 2: Smoothed WRS predictions in the axial direction from the seven organizations assuming
isotropic hardening. Ten equally spaced knots across the range of normalized depths were used.

The registered WRS functions can be thought of as describing the amount of amplitude variability
as all the phase variability has been removed by the warping functions. Likewise, the warping
functions describe the amount of phase variability. Thus, steps 2 and 3 above separate these two
types of variability and step 4 combines them to form a model on the original scale.

Steps 1-4 are first used to model both experimental measurement data and predictions sepa-
rately. These steps are described in more detail in Sections 2.1-2.4. The measurement data is
separated by method (DHD or contour) and stress component (axial or hoop) and the prediction
data is separated by material hardening law assumption (ISO, KIN, or AVE) and stress component
(axial or hoop). Within each grouping, steps 1-4 are applied to model the uncertainty within the
group. For the purposes of uncertainty quantification, the model within each group is used to con-
struct semi-parametric bootstrap confidence bounds for the mean function as well as to construct
tolerance bounds intended to bound 95% of the population of WRS functions with 95% confidence.
Construction of these bounds is described in Sections 2.5-2.6.

After quantifying the uncertainty within the measurements and predictions separately, the next
step proceeds to pair measurements and predictions together for comparison to each other. They are
paired by stress component (axial or hoop), measurement method (DHD or contour) and prediction
hardening law assumption (ISO, KIN, or AVE). The quantity of interest in each comparison group
is how much, on average, the measurements and predictions differ. The semi-parametric bootstrap
technique used to construct confidence bounds for the means of each group separately is utilized
again to construct confidence bounds on the mean difference.
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Each of the above steps are described in greater detail in the following sections.

2.1 Registration

Registration (also referred to as alignment) is a process involving transformations of the depth, d
[7]. The goal in this case is to transform the WRS functions via non-linear transformation of the
depths to remove any phase variability. As a result, certain features of the transformed functions
(in this case local extrema) become aligned horizontally. The amount of phase variability removed
in the alignment process is quantified by the warping functions. The remaining variability in the
aligned functions is the vertical variability. In this section, a brief description of the registration
process is given and references are provided for the reader who desires more mathematical de-
tail. The registration process is then demonstrated using the axial predictions of WRS assuming
isotropic hardening.

Notationally, let fi(d) represent the ith WRS profile as a function of the depth d where i =
1,2, . . . ,n. This can in general refer to either an experimental measurement or a model prediction.
Assume without loss of generality that the depths have been normalized to the interval [0,1] and
that each fi is absolutely continuous. To align the collection of functions horizontally, a warping
function is required for each i, denoted by γi(d). The transformed functions are defined as fi(γi(d)).
The warping function transforms the WRS profiles by warping (i.e. transforming) the depths.
These functions are constrained to be:

• Boundary preserving: γ(0) = 0, γ(1) = 1

• Diffeomorphisms - This essentially means that γ is differentiable and its inverse function,
γ−1, exists and is also differentiable. Note that the inverse function has the property that
γ(γ−1(d)) = d

The first property ensures that the endpoints of the transformed functions remain unchanged and
the second ensures the transformed function remains smooth and can be mapped back to its original
function. Other than these constraints, no other assumptions are placed on the warping functions
and in practice they are discretized on a fine grid. Most methods developed to define optimal
γ ′i s (denoted by γ∗i ) involve minimizing a distance of the transformed functions to a reference
function. Several examples are described in [7]. For the present application the method described
in [6] is adopted. The main advantage of this method is that it is automatic in the sense that the
reference function is defined within the alignment process using a proper distance metric. This
reference function is known as the Karcher mean and is a generalization of the one-dimensional
mean to the space of functions. It accounts for both phase and amplitude variability and is typically
a better representation of the ‘average’ function than the cross-sectional mean when significant
phase variability exists. As an example of this for demonstration only, consider Figure 3. Plotted
are ten sinusoidal curves (gray) that have the same starting value but different frequencies chosen
at random. The result is misalignment in the horizontal direction that becomes more noticeable
as the input moves from left to right. Also plotted are the Karcher mean (red) and the cross-
sectional mean (blue). For small input values between 0 and 0.2, these two means more or less
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Figure 3: Example of the Karcher mean compared to the cross-sectional mean. When significant
horizontal (phase) variability exists, the cross-sectional mean can be a poor representation of the
average shape of the functions. The Karcher mean takes into account horizontal variability and as
such is a better representation of the average shape.

agree because there is not much misalignment. However, as the misalignment becomes more
substantial, the cross-sectional mean begins to deviate from the overall shape of the curves. In
particular, the misalignment causes the cross-sectional mean to flatten out since the extrema do
not occur at the same input values. However, the Karcher mean retains the overall shape of the
curves because it considers the horizontal misalignment in its definition (given below). The method
adopted here from [6] removes horizontal variability by aligning the functions to the Karcher mean,
which captures well the overall shape of the curves. The removed horizontal variability can be
modeled separately from the vertical variability that remains in the aligned functions. Finally the
two models can be combined to create a single unified model accounting for both horizontal and
vertical variability.

The Karcher mean, µ f , is defined by:

µ f = argmin
f∈F

n

∑
i=1

D( f , fi ◦ γi) (1)

where fi ◦ γi is shorthand for the composition fi(γi(d)), D(·, ·) is a proper distance metric defining
each γi to be closest to f , and F is the class of absolutely continuous functions on the domain of
interest. Essentially, this means it is assumed that the functions fi (i.e. the WRS profiles for both
measurements and predictions) are smooth and that the fundamental theorem of (Lebesgue inte-
gral) calculus applies. That is, each function can be written as an integral of its derivative. These
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are technical details that are necessary to define D(·, ·) as a proper distance metric so that all of
the mathematics applied works properly. In practice, the method can be applied to functional data
which can be assumed to be continuous and differentiable, as is the case in the WRS application
in this document. Further details are given in [6], but it should be pointed out that since D(·, ·) is
a distance metric it is a minimization function in and of itself. Hence, equation (1) is really a dual
minimization problem that must be solved iteratively. Notionally, the set of γi’s that minimizes the
sum in equation (1) is calculated for each f ∈F . The f at which this sum is smallest is the Karcher
mean, µ f . In practice, the sum is not calculated for every f ∈F as this would be computationally
prohibitive. Instead, efficient iterative procedures are available (see [6] and references therein). To
summarize, the registration process provides three quantities:

1. The Karcher mean µ f .

2. The set of optimal warping functions {γ∗i }.

3. The set of aligned functions { f̃i = fi ◦ γ∗i }.

Computationally, the process has been implemented in R using the time warping function in
the package fdasrvf [8]. Implementations are also available in the Matlab, Python, and Julia
languages.

Example results of the optimization in Equation 1 applied to the smoothed predictions of axial
WRS assuming isotropic hardening (Figure 2) are displayed in Figures 4 - 5. Figure 4 displays
the aligned functions { f̃i} where the black dashed line is the Karcher mean. It can be seen that
compared to the unaligned functions (Figure 2) the local extrema are well aligned and the phase
variability has been removed. The remaining variability in the aligned functions is just amplitude
variability.

Figure 5 displays the optimal warping functions {γ∗i }where the black dashed line is the identity
(i.e. the 45° line). Note that all of the warping functions intersect (0,0) and (1,1). This property
preserves the endpoints of the fi after warping ( fi(x) = f̃i(x),x = 0,1) as mentioned above. A
warping function below the diagonal pushes functions to the right and one above the diagonal
pushes functions to the left. Note that the warping functions do not just shift the fi, but also stretch
or compress them. If no phase alignment was needed then the warping function would lie directly
on the diagonal and f̃i = fi. It is in this sense that the variation in the warping functions represents
phase variability.

2.2 Modeling Amplitude Variability

Amplitude variability is represented in the set of aligned WRS functions { f̃i} and there are many
ways to model the variability in such functions. Perhaps the oldest and most well known method
is functional principal components analysis (fPCA) which is described more thoroughly in Section
7.1. It should be noted that for technical reasons, fPCA is actually performed on a transformation
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Figure 4: Aligned f̃i of the axial predictions assuming isotropic hardening. The black dashed line
is the Karcher mean and the seven colored lines are the aligned predictions.

Figure 5: The warping functions γi of the axial predictions assuming isotropic hardening.
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of the aligned functions referred to as the square root slope function (SRSF) defined by

q̃i(d) = sign( f̃ ′(d))
√
| f̃ ′(d)| (2)

See [6] for more details on the SRSF and reasons for its use. Note that f̃i can be reconstructed
from q̃i by inverting Equation 2 due to the absolute continuity properties imposed on f̃i:

f̃i(d) = fi(0)+
∫ d

0
q̃i(s)|q̃i(s)|ds (3)

The above is mentioned only for completeness in describing the modeling process at a high level.
The goal is still to model the amplitude variability in the WRS functions using aligned functions in
which the phase variability has been removed. The aligned functions used to model the amplitude
variability are the aligned SRSFs, yet these have a one-to-one correspondence with the aligned
WRS functions through equation (3).

fPCA is described more thoroughly in Section 7.1. For now it is pointed out that this method
is used to model the variation in {( fi(0), q̃i)}. The { fi(0)} is included in this part of the analysis
in order to model the vertical variation at the starting point as well. At a high level, fPCA is a
dimension reduction technique that associates each ( fi(0), q̃i) with a set of principal component
scores (also called coefficients) ci = (ci1,ci2, . . . ,cikc)

>. Using just kc scores, the infinite dimen-
sional functional space is effectively reduced to kc dimensions. The value of kc is chosen to capture
the majority of the variability in the {( fi(0), q̃i)}. The vectors ci, i = 1, . . . ,n are modeled using a
multivariate Gaussian probability distribution which is completely characterized by its mean and
covariance. By construction, the mean vector is zero and the covariance is a kc× kc diagonal. The
diagonal elements of the covariance are estimated directly from the principal component scores
using the sample variance of {ci j, i = 1,2, . . . ,n} for j = 1, . . . ,kc. It should be noted that from
any of the ci, the corresponding fi(0) and q̃i can be reconstructed (see Section 7.1). Hence the
corresponding f̃i can be reconstructed using Equation 3.

Notationally the model is

c1,c2, . . . ,cn ∼ Nkc(0,Σc) (4)

where Nkc(0,Σc) denotes the multivariate Gaussian distribution of dimension kc with mean 0 and
covariance matrix Σc. One high level justification for the use of the Gaussian model is that the
scores are linear combinations of random quantities and such linear combinations are often mod-
eled well using Gaussian models. However, a better justification is the reasonableness of the results
of the model. This is discussed further when considering samples of WRS functions from the final
model in Section 2.4. For now it is noted that the amplitude variability model (4) implies a proba-
bility distribution for the aligned WRS functions f̃ which is used to quantify their uncertainty. To
sample an aligned function from this probability distribution, sample a new c from the above model
and reconstruct its corresponding SRSF q̃. Then Equation 3 is used to find the corresponding f̃ .
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2.3 Modeling Phase Variability

Phase variability is represented by the warping function {γi} (the model is applied to the opti-
mal γ∗i but the ∗ notation is dropped for convenience). Modeling the warping functions is more
difficult due to the properties that warping functions must satisfy. As mentioned in Section 2.1,
the functions must be diffeomorphisms that preserve the boundary points (0,0) and (1,1) (γi(x) =
x, x = 0,1). This is a property that essentially says the γ ′s are smooth invertible functions that
preserve the endpoints of f and whose inverses are also smooth. This restriction makes modeling
more difficult because the probability model used must be a probability model with respect to this
restricted space of functions (i.e. its sample space must only include functions satisfying these
properties). To handle these restrictions the method developed in [6] is implemented. This method
applies strategically chosen transformations of the γ ′s so that fPCA can be utilized. In essence,
fPCA is defined only for linear spaces and, due to their constraints, the γ ′s do not belong to such
a space. The transformed functions do belong to a linear space and fPCA is applied to these func-
tions. Similar to the fPCA model described for the amplitude variation in Section 2.2, this method
results in a set of principal component scores zi = (zi1,zi2, . . . ,zikz) for each i = 1,2, · · · ,n where
the dimension kz is chosen to explain most of the variability in the observed (transformed) {γi}.
The scores are again modeled with a mean zero multivariate Gaussian distribution with a kz× kz
diagonal covariance matrix Σz estimated directly from the observed scores. Samples of vectors z
from this Gaussian distribution can be mapped to a sampled warping function γ by inversion. Thus,
the Gaussian model on the scores induces a probability distribution on the warping functions.

2.4 Combining the Models

The probability models for the aligned functions (Section 2.2) and the warping functions (Section
2.3) provide a means to sample a SRSF of WRS (q̃), a WRS warping function (γ), and WRS values
at the inner diameter ( f (0)). The properties imposed on these functions are necessary so that these
samples can be mapped back to the corresponding WRS function in the original function space. In
particular, f̃ is a function of q̃ (see Equation 3 and [6]) and f = f̃ ◦ γ−1 where γ−1 is the inverse
function of γ (i.e. γ(γ−1(d)) = d). Thus, by sampling from the probability models, a population
of WRS functions that captures the uncertainty in WRS can be generated.

As an example, the above model is applied to the smoothed axial predictions assuming isotropic
hardening displayed in Figure 2 to generate a set of 100 sampled WRS profiles. These samples
are displayed in Figure 6 and have similar amplitude and phase variability characteristics to the
original sample – an indication that the combined model properly characterizes the variability in
the observed data and in particular, that the Gaussian models assumed on the principal compo-
nent scores are reasonable. Samples of functions, such as those displayed in Figure 6, form the
basis for constructing the statistical intervals described in Section 2.6. These intervals provide a
means to quantify uncertainty as well as to compare predictions of WRS to their corresponding
measurements.

27



Figure 6: A sample of 100 (gray) functions from the probability model fit to the original data
(black). The data are predictions of WRS in the axial direction assuming isotropic hardening.

Balancing Condition for Axial Stress

Physically, axial stresses must satisfy the balancing relation:∫ 1

0
f (x) dx = 0 (5)

It is noted that the statistical model described does not account for this constraint. Further work is
needed to develop a statistical model that explicitly constrains each sample to satisfy (5). However,
the samples in Figure 6 visually have similar characteristics as the prediction data and it is believed
that the uncertainty in the data is captured relatively well, despite lacking the balancing condition.
The integral values of each curve generated under the model are displayed in the histogram in
Figure 7. The red points represent the estimated integrals for the actual model predictions and
differ from zero due to discretization. A good portion of the sampled curves differ from zero by
around the same magnitude. However, others differ by significantly larger magnitudes and efforts
to refine the statistical model to account for the balancing constraint have merit.

2.5 A Brief Introduction to Statistical Bootstrap Techniques

Statistical bootstrap techniques are a flexible set of re-sampling techniques that can be used to
quantify uncertainty in essentially any parameter of a probability distribution, such as a mean or
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Figure 7: Integral values of the 1000 sampled curves from the model using the isotropic predictions
of axial stress. The red points indicate the values for the given data.

set of quantiles. For a detailed overview of statistical bootstrap techniques see [9] and [10]. A brief
overview of these techniques is given in this section.

Bootstrap techniques quantify uncertainty in parameters by estimating the sampling distribu-
tion of statistics that are used to estimate them. The following basic example illustrates the method.
Consider a sample of size n = 10 of scalar values of some quantity of interest (i.e. random vari-
able) X . A histogram of these values is displayed in Figure 8a. Suppose also that interest lies
in estimating the mean of the distribution of X . The natural point estimate for the mean is the
sample mean. To construct a confidence interval once could assume the data are normally dis-
tributed or that the central limit theorem applies and use the standard (1−α) confidence interval
x̄± tn−1,α/2s/

√
n where x̄, s, and tn−1,α/2 are the sample mean, standard deviation, and α/2 quan-

tile of the t-distribution with n−1 degrees of freedom, respectively. However, there may be reasons
to be suspicious of the normality assumption and/or that the central limit theorem applies with a
limited sample size of n = 10. This would mean that the sampling distribution of x̄ may not be
a t-distribution as assumed in the construction of the confidence interval above. In such a case,
the bootstrap method offers a flexible alternative to estimate the sampling distribution. When ap-
plying the bootstrap, the population distribution of X is estimated with a distribution function F .
Subsequently, F is used to estimate the sampling distribution x̄ by repeatedly obtaining samples of
size n from F and recording the value of x̄. The collection of values of x̄ estimates the sampling
distribution of the sample mean. An example histogram of samples of x̄ using the data in Figure
8a appears in Figure 8b. The vertical dashed lines in the figure are the 0.025 and 0.975 quantiles
and represent a 95% bootstrap confidence interval because 95% of the samples lie between these
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(a) (b)

Figure 8: (a) Histogram of 10 samples of a random variable X. (b) Histogram bootstrap sample
of x̄ representing an estimate of the sampling density. The vertical dashed lines are the 0.025 and
0.975 quantiles and represent one way to construct a 95% bootstrap confidence interval for the
mean. Other methods for constructing bootstrap confidence intervals are discussed in 2.6.

lines. For this example, F was taken to be the empirical distribution function which means the
distribution of X is estimated with the original sample of 10 values. A single bootstrap sample
(resulting in a single x̄ in the histogram of Figure 8b) consists of obtaining a random sample (with
replacement) of size n= 10 from the original observed values. It should be noted that F can also be
estimated in other ways. A parametric bootstrap approach would fit a parametric distribution to the
data (such as a Gaussian) and re-sample from this distribution instead. In the current application of
WRS uncertainty, there is limited data and using the empirical distribution function is unreliable.
Instead, the model described in Sections 2.2, 2.3, and 2.4 is used for the re-sampling. This model
is partly parametric (due to the Gaussian models on the scores) and partly non-parametric (due to
the fPCA) and hence it is referred to as a ‘semi-parametric’ model.

2.6 Constructing Bootstrap Confidence Bounds on WRS Functional Data

The simple example given in the previous section is only intended to give a conceptual understand-
ing of bootstrap techniques. Such techniques can be applied to estimate the sampling distribution
of essentially any statistic of interest, including those computed with functional data. Since a
methodology is available to sample functions using the model described in Sections 2.2, 2.3, and
2.4, the sampling distribution of functional statistics can be estimated by using such bootstrapping
techniques. Confidence bounds can be constructed from these estimated sampling distributions.

In this section, the semi-parametric bootstrap technique used to construct such confidence
bounds is described. The term ‘semi-parametric’ is used to describe the technique because the
fPCA method is non-parametric yet the principal component scores are modeled with a paramet-
ric distribution. Hence there are both non-parametric and parametric aspects of the technique. In
the next two sections, the steps taken to construct confidence bounds for the mean parameter as
well as population quantiles are described. Such steps could be adjusted to construct confidence
bounds for essentially any other parameter of interest. In particular, the section concludes with a
description on how one would construct a confidence bound on the difference in means between
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two populations. These types of confidence bounds are used to assess the level agreement between
WRS predictions and experimental measurements.

Constructing Confidence Bounds on the Mean: Assessing confidence on the mean WRS pro-
file

The steps to construct confidence bounds on the mean are as follows:

1. Sample n WRS functions using the model described in Sections 2.2, 2.3, and 2.4 on a fine
grid of K values of d: {dk : k = 1,2, . . . ,K}. This results in samples:

f s
i (dk), k = 1,2, . . . ,K and i = 1,2, . . . ,n (6)

where the superscript s implies f is a randomly sampled WRS profile from the model.

2. Compute the mean WRS profile denoted by f̄ s = ( f̄ s(d1), f̄ s(d2), . . . , f̄ s(dK)) where

f̄ s(dk) =
1
n

n

∑
i=1

f s
i (dk). (7)

3. Repeat steps 1 and 2 many times. Denote the number of repetitions by S (e.g. S = 1000).

4. For each k, compute the (1−α/2) and α/2 quantiles of the sample mean WRS values f̄ s(dk)
over the S samples. These quantiles form a pointwise 100(1−α)% bootstrap confidence
bound for the population mean function.

As an example, the above steps are applied to construct a confidence bound for the mean of
the axial predictions assuming isotropic hardening in Figure 2. Here and throughout the rest of the
report, K = 100 and S= 1000. Recall that K is the number of depths at which the sampled functions
are evaluated and S is the number of bootstrap samples at each depth dk for k ∈ {1,2, ...,K}. Figure
9 displays 30 of the S = 1000 bootstrap means computed in step 2 above as blue lines. The gray
lines are the original smoothed data. The pointwise 0.025 and 0.975 quantiles of the collection of
all S = 1000 bootstrap means (as computed in step 3) are displayed as the thick dashed lines in
Figure 10. These bands represent 95% pointwise confidence bounds on the mean of the predictions.

Constructing Tolerance Bounds: Assessing lower and upper bounds for the WRS profiles

Tolerance bounds are bounds that contain a certain proportion of the population with a specified
level of confidence [11]. For two-sided tolerances bounds there is both an upper and a lower tol-
erance bound. The upper tolerance bound is an upper confidence bound on an upper population
quantile. Likewise, the lower tolerance bound is a lower confidence bound on a lower population
quantile. In this sense, tolerance bounds are simply confidence bounds on population quantiles.
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Figure 9: Thirty of the S = 1000 bootstrap sample means (thin blue lines). These estimate the
sampling distribution of the sample mean function and form a basis for the confidence bounds in
Figure 10. The gray lines are the original (smoothed) data. Only thirty bootstrap sample means are
plotted for illustrative clarity.
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Figure 10: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
axial direction with isotropic hardening (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap means. The gray
lines are the original (smoothed) data.
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A (1−α)100% confident tolerance bound with (1−q)100% coverage has the following interpre-
tation: ‘we are (1−α)100% confident that (1− q)100% of the population will fall between the
given bounds.’

Construction of equal-tailed tolerance bounds using the same bootstrap approach is now de-
scribed. This means the proportion of the population above and below the bounds is split equally.
That is a (1−α/2)100% upper confidence bound on the 1− q/2 quantile and a (1−α/2)100%
lower confidence bound on the q/2 quantile is constructed. Construction of bootstrap tolerance
bounds follows essentially the same steps as for confidence bounds on the mean described earlier.
The only difference is that the the desired quantiles are computed for each bootstrap sample. The
steps are as follows:

1. Sample n WRS functions using the model described in Sections 2.2, 2.3, and 2.4 on a fine
grid of K values of d: {dk : k = 1,2, . . . ,K}. This results in samples:

f s
i (dk), k = 1,2, . . . ,K and i = 1,2, . . . ,n (8)

where the superscript s implies f is a randomly sampled WRS profile from the model.

2. Compute the pth quantile of the WRS profile denoted by f s
p = ( f s

p(d1), f s
p(d2), . . . , f s

p(dK))

for p = q/2 and for p = 1−q/2 where f s
p(dk) is the pth quantile of { f s

i (dk)}n
i=1. It should be

noted that there are many ways to compute these quantiles, but with limited data (small n) a
parametric assumption is made in order to get reliable quantile estimates. In particular, for
each k the collection of { f s

i (dk)}n
i=1 is assumed to follow a Gaussian distribution resulting

in the quantile estimate
f s
p(dk) = f̄ s(dk)+ zpsk/

√
n, (9)

where f̄ s(dk) and sk are the sample mean (see equation (7)) and sample standard deviation
of { f s

i (dk)}n
i=1, respectively, and zp is the pth quantile of the standard normal distribution.

3. Repeat steps 1 and 2 many times. Denote the number of repetitions by S (e.g. S = 1000).

4. Compute the pointwise (1−α/2) and α/2 quantiles 1 of f s
p(dk) over the S samples for each

k = 1, . . . ,K. These quantiles form a pointwise 100(1−α)% bootstrap tolerance bound with
(1−q)100% coverage.

As an example the above steps are applied to construct a tolerance bound for the population of
axial predictions assuming isotropic hardening given the sample in Figure 2. Figure 11 displays
30 of the S = 1000 bootstrap upper (red) and lower (blue) quantiles for q = 0.05 computed in step
2 above. The black lines are the original smoothed predictions. The pointwise 0.025 and 0.975
quantiles of the S = 1000 bootstrapped quantiles (as computed in step 3) are displayed as the thick
dashed lines in Figure 12. These bands represent 95% coverage 95% pointwise tolerance bounds.
For shorthand this is called a 95/95 tolerance bound where the first number refers to the confidence
level ((1−α)100) and the second to the coverage ((1−q)100%).

1These quantiles are computed using standard nonparametric sample quantiles. Since a large bootstrap sample
(S = 1000) is available there is no need to make any parametric assumptions.
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Figure 11: Thirty of the S = 1000 bootstrap upper (red) and lower (blue) quantiles for q = .05.
These estimate the sampling distribution of the sample quantile functions and form a basis for the
tolerance bounds in Figure 12. The black lines are the original (smoothed) data.

Figure 12: Pointwise 95/95 tolerance bounds for the WRS predictions in the axial direction (thick
dashed blue lines). These are computed using the pointwise 0.025 and 0.975 quantiles of the
collection of all S = 1000 bootstrap quantiles. The gray lines are the original (smoothed) data.
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Constructing Confidence Bounds on the Mean Difference: Comparing WRS predictions to
experimental measurements

To compare measurements and predictions, pointwise confidence bounds on the difference be-
tween mean measurements and mean predictions are constructed. The methodology for construct-
ing these bounds is the same as that described in Section 2.6, except that the samples are differ-
ences of means. Let g denote a function from the statistical model used to quantify uncertainty
in the experimental WRS measurements, with ne denoting the number of observed experimental
measurements. Similarly, let f denote the function from the statistical model used to quantify un-
certainty in the WRS predictions, with np denoting the number of predictions available. The steps
to construct confidence bounds on the mean difference are as follows:

1. Sample ne WRS functions from the model used for UQ of the experimental measurements
and np WRS functions from the model used for UQ of the predictions on a fine grid of K
values of d: {dk : k = 1,2, . . . ,K}. This results in samples of WRS functions from both
measurement and predictions representing uncertainty in both:

gs
i (dk), k = 1,2, . . . ,K and i = 1,2, . . . ,ne

f s
i (dk), k = 1,2, . . . ,K and i = 1,2, . . . ,np

where a superscript s implies the function is a sample from the corresponding model.

2. Compute hs = (hs(d1),hs(d2), . . . ,hs(dK)) where

hs(dk) =
1
ne

ne

∑
i=1

gs
i (dk)−

1
np

np

∑
i=1

f s
i (dk). (10)

3. Repeat steps 1 and 2 many times. Denote the number of repetitions by S (e.g. S = 1000).

4. Compute the pointwise (1−α/2) and α/2 quantiles of hs
p(dk) over the S samples for each

k. These quantiles form a pointwise 100(1−α)% bootstrap confidence bound for the popu-
lation difference of means function.

An example is plotted in Figure 13, which compares the axial WRS predictions assuming kine-
matic hardening to the DHD axial WRS measurements. The confidence intervals, plotted as thick
dashed lines, were calculated with K = 100 depths and S = 1000 bootstrap differences of means
as computed in step 3. These bands represent 95% pointwise confidence bounds on the difference
between mean KIN axial predictions and mean DHD axial measurements.
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Figure 13: 95% Confidence interval on the mean difference between the axial DHD measurements
and the axial predictions assuming kinematic hardening. A vertical line at ID depth d = 0.6 appears
as a reminder that the smoothing error for the DHD measurements is large for d > 0.6.
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3 Uncertainty Quantification Results for the Experimental
Measurements

For uncertainty quantification of the experimental measurements, confidence bounds for the mean
are constructed as well as tolerance bounds using the bootstrap method described in Section 2.6.
A confidence level of 1−α = 0.95 was used. For the tolerance bounds, a coverage level 0.95 (i.e.
q = 0.05) was used, resulting in the construction of 95/95 tolerance bounds. Thus, the confidence
bounds for the mean have the interpretation, ‘at each value of depth we are 95% confident that the
true mean lies within the specified bound.’ The tolerance bounds have the interpretation ‘at each
value of depth we are 95% confident that 95% of all values from the population will fall between
the bounds.’ The tolerance bounds provide a range as to where to expect the majority (95%) of all
possible measurements to fall.

A brief summary of the results in this section is as follows. There is substantial uncertainty
in the DHD measurements, both hoop and axial, for normalized ID depths greater than 0.6. This
uncertainty is largely due to the coarseness of the measurements taken in this region. However,
since PWSCC initiates at the ID, this coarseness does not contribute much to the uncertainty of
WRS in the ID regions that are of most interest in terms of crack initiations. Tolerance bounds
indicate that the plausible range of the majority of DHD measurements at the ID, both axial and
hoop, is around 200 MPa wide. Analysis of the axial contour measurements suggests a similar
range. No uncertainty quantification on the hoop contour measurements could be performed with
the current information.

The first step in modeling the variation in the group of experimental WRS measurement profiles
is to apply smoothing. For this application the smoothing method described in Section 7.2 is
applied. Smoothing induces a level of uncertainty due to the difference between the raw data and
the smoothed data. The residuals for each smoothed data set are analyzed to qualitatively assess
how much difference there is between smoothed and raw data. Since the models described in
Section 2 are applied, it should be noted that the uncertainty due to smoothing is not accounted
for. However, if the residuals are small compared to the overall variability between the functions,
this level of uncertainty is of second order. Also, the smoothed functions are assumed to be good
representations of WRS which reduce the effects of variability not caused by WRS variations. For
example, the non-smoothness in the measurement data is mostly caused by measurement error of
the inputs to the measurement models and is not caused by physical variations in WRS. Treating
these errors as random implies the non-smoothness of the measurement results is also random and
smoothing is justified.

For each of the following UQ sections for the DHD method, the smoothing is assessed and
then confidence bounds for the mean and tolerance bounds for 95% of the population are provided.
Together these provide a comprehensive UQ assessment for DHD measurement data. The contour
data must be treated differently. There is only one hoop WRS profile at the weld centerline. This
lack of information prohibits any examination of uncertainty in the hoop WRS measurements.
Fortunately, five axial WRS profiles were provided in the data. Additionally, the mesh from which
these profiles were obtained was also provided so that many more WRS profiles could be extracted.
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This allows us to directly sample many axial WRS profiles in order to characterize the uncertainty
in those measurements, thereby removing the necessity for modeling and bootstrapping.

3.1 Uncertainty Quantification of the Axial DHD Measurements

Smoothing

Raw and smoothed axial DHD measurements appear in Figures 14a and 14b, respectively. Notice
that the residuals of the smoothed profiles (Figure 14c) are relatively small up to about the normal-
ized ID depth value of d = 0.6. This is due to the coarseness of the measurements after this depth
value and is considered a limitation in the collected data. As a result, the uncertainty induced by
smoothing is not negligible after ID depth d = 0.6. The constructed confidence bounds, as previ-
ously noted, do not account for smoothing uncertainty and should only be trusted for depths less
than 0.6. In future studies, this could be resolved by taking measurements at smaller increments
near the outer diameter of the weld. However, it is noted that crack formation and propagation
due to primary water stress corrosion cracking (PWSCC) begins on the inner diameter of the weld.
Hence, smoothing in this context introduces negligible uncertainty with respect to the formation
of cracks. However, the uncertainty is not negligible once cracks begin to propagate through the
weld.

Confidence Bounds

The 95% confidence bounds on the mean DHD axial WRS measurements is plotted with the data
in Figure 15. The width of the confidence bounds is less than 100 MPa through the weld depth
except near the OD. This indicates 95% confidence that the true mean axial WRS measurement
lies within that range. The 95/95 tolerance bounds and the data are plotted in Figure 16. These
bounds describe the region at each depth in which it is expected that, with 95% confidence, 95%
of axial WRS measurements will fall. Near the ID, the tolerance bounds suggest a range of about
200 MPa would be expected to contain 95% of all ID axial WRS measurements. As expected, due
to the low resolution of measurements, the tolerance bounds at the OD are somewhat wider with a
width of about 300 MPa.

3.2 Uncertainty Quantification of the Hoop DHD Measurements

Smoothing

Raw and smoothed DHD hoop measurements appear in Figures 17a and 17b, respectively. As
with the DHD axial measurements, the uncertainty induced by smoothing is not negligible after
normalized depth d = 0.6 from the ID (see Figure 17c). The confidence bounds should only be
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(a) Raw axial DHD measurements

(b) Smoothed axial DHD measurements.

(c) Residuals of the smoothed axial DHD measurements.

Figure 14: Smoothing results for the axial DHD measurements.
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Figure 15: Confidence bound for the mean of DHD axial measurements.

Figure 16: 95/95 tolerance bound on the DHD axial measurements.
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considered reliable at relative depths from the ID less than d = 0.6 where the uncertainty induced
by smoothing is negligible.

Confidence Bounds

Confidence bounds for the mean DHD hoop measurements are plotted in Figure 18. The width of
the confidence bounds is less than 100 MPa through the depth of the weld. It is expected that the
mean of the measured hoop WRS near the ID will fall within a range less than 50 MPa wide with
95% confidence. Confidence bounds are significantly wider in the region of the weld near the OD;
the mean of the measured hoop WRS is expected to fall within a larger band approximately 100
MPa in width.

The 95/95 tolerance bounds on DHD hoop measurements of WRS are plotted with the data in
Figure 19. Except near the OD, this plot indicates 95% confidence at each depth that 95% of WRS
measurements will fall between the bounds. Near the ID, this means that there is 95% confidence
that 95% of WRS measurements will fall within a range approximately 100 MPa wide. As with
the confidence bounds, notice that the tolerance bounds widen near the OD.

3.3 Uncertainty Quantification of the Axial Contour Measurements

The original set of axial contour measurement data consists of five axial WRS profiles that were
extracted from the mid-weld cross-sectional results along five different paths. The paths for ex-
tracting the profiles were defined at the 25°, 35°, 45°, 55°, and 65°angular locations around the
weld (see [3]). However, the set of contour data for axial WRS does not limit the number of lo-
cations at which stresses can be extracted. The large amount of data in this case allows for the
characterization of uncertainty in the axial contour measurements without applying the modeling
and bootstrapping procedure. The available data with example paths for data extraction is plotted
in Figure 20. The corresponding axial WRS profiles are plotted in Figure 21 along with the origi-
nal five WRS profiles provided by the measurement vendor (black). The paths and WRS profiles
are colored in order of extraction; the first profile was extracted from a path on the right side of
the mesh (blue) and subsequent paths were extracted sequentially moving to the left (green). This
coloration is relevant because there is an apparent pattern in the WRS profiles based upon angular
location around the weld. The five WRS profiles originally provided by the measurement vendor
exhibit the same behavior as the profiles extracted for this study, suggesting that the pattern is
present in the data and is not an artifact of the extraction method. The pattern may indicate either
that the axial WRS is not axisymmetric (as would theoretically be the case) or that the machining
process did not release strain evenly. Variation in the profiles represents measurement uncertainty
(due to error in the FE model input data and systematic uncertainty due to uneven release of strain
during machining) or stresses that are not axisymmetric.

The data provided by the measurement vendor covers a wedge of the cross section that can
be defined between two circles. The smaller circle defines the inner diameter of the weld and the
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(a) Raw hoop DHD measurements.

(b) Smoothed hoop DHD measurements.

(c) Residuals of the smoothed hoop DHD measurements.

Figure 17: Smoothing results for the hoop DHD measurements.
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Figure 18: Confidence bound for the mean of DHD hoop measurements.

Figure 19: 95/95 tolerance bound on the DHD hoop measurements.
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Figure 20: The FE data from the contour method with 50 through-weld paths, perpendicular to the
ID boundary, on which WRS profiles can be extracted.

Figure 21: The axial WRS data from the contour method extracted on 50 through-weld paths at
different angular locations.
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larger circle defines the outer diameter of the weld. Data extraction was performed using Matlab.
Three data points were chosen on the ID boundary and applied in a system of three equations
to find the center and the radius of the ID boundary. Then, the circle defining the OD boundary
was determined by adding the weld depth (37.8 mm) to the radius of the circle defining the ID
boundary. Alternatively, one could choose three points along the OD boundary and solve a system
of equations to find the center and radius of the circle defining the OD boundary as was done for
the ID boundary. When this method is used, the centers of the two circles are slightly offset. This
is likely due to the discrete nature of the data and does not substantively affect the results of data
extraction. Once both circles were defined, the radius of the ID boundary was increased by 1 mm
and the radius of the OD boundary was decreased by 1 mm. This adjustment was made so that
WRS profiles would be consistent with those provided by the measurement vendor, beginning and
ending within 1 mm of either surface. A sequence of evenly spaced points was chosen on the new
ID boundary and line segments were defined perpendicular to the new ID boundary from each
point on the new ID boundary to the points of intersection with the new OD boundary. Example
line segment paths are plotted in Figure 20. Note that the segments are perpendicular to the ID
boundary; they do not appear perpendicular due to scale.

Once the paths for extraction were chosen, an interpolation function was created using the
scatteredInterpolant function in Matlab with the ‘linear’ method option. This function was ap-
plied to evenly spaced points along each path to calculate the WRS profile along each path. 500
paths were extracted using this methodology. The extraction procedure was also completed with
5000 paths but this did not change the results. Increasing the number of paths beyond 500 only
increases the density of the profiles and does not increase the spread of profiles. The 500 paths
are plotted in Figure 22 and the corresponding extracted profiles are plotted in Figure 23 with the
five original profiles. Note that the original five profiles were normalized by the depth of the weld,
37.8 mm. Because the original data did not include data exactly at the ID or the OD, the domain
of the normalized profiles does not include zero or one. The additional profiles were extracted on
the same domain, excluding 1 mm near either surface.

The axial WRS profiles plotted in Figure 23 characterize the amount of uncertainty that can be
expected in contour measurements of axial WRS. Away from the ID and the OD, the WRS mea-
surements at any depth cover a range of depths between about 100 and 150 MPa wide. Near the ID,
however, the measurements range from about -310 to -210 MPa and at the OD the measurements
range from about 290 to 420 MPa.

It should be noted that the modeling and bootstrap methods described in Section 2 can be
applied to either the 5 original profiles provided by the measurement vendor or to the 500 profiles
extracted using the methods described above. For example, tolerance bounds in each case are
displayed in Figure 24. Note that the tolerance bounds calculated using all 500 profiles are not as
wide as those calculated using only 5 profiles. The 500 profiles provide more information about
the distribution of profiles, providing less uncertainty on quantile estimates and hence narrower
tolerance bounds.
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Figure 22: The finite element (FE) measurement data from the contour method with 500 through-
weld paths on which WRS profiles can be extracted.

Figure 23: The axial WRS data from the contour method extracted on 500 through-weld paths at
different angular locations.
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Figure 24: Comparison of tolerance bands constructed with either 500 or 5 axial contour profiles.

3.4 Limitations and Recommendations for Future Work

The DHD and contour methods for measuring WRS use machining to release strain and apply a
model to changes in strain to calculate stresses. For the DHD method, this means that uncertainties
in the initial measurements and those taken after releasing strain affect the overall uncertainty in
WRS in addition to any model uncertainty in the equations applied to the strain to obtain WRS.
The sources of uncertainty are, therefore, a combination of measurement errors introduced by the
machining process, the precision and accuracy of all of the measurements tools, and the resolution
of measurements through the thickness of the weld. Further sources of uncertainty include the
validity of the elasticity assumption and the model form error of the equations used to calculate
stresses from strains. With the information currently at hand, it is not possible to describe in
greater detail which sources contribute the most uncertainty and the ability to quantify uncertainty
is somewhat limited by the number of available measurements. The present analysis addresses the
limited number of measurements by applying semi-parametric bootstrapping techniques, but the
sources of uncertainty remain unexplained. That is, the sources of observed variation within and
between the measured DHD profiles are completely confounded and rolled up into an overall total
uncertainty.

Future studies of uncertainty in DHD measurements of WRS could expand this analysis to
better understand how much uncertainty is due to measurement errors. This task would require
the experimental measurements, any known information about the precision and accuracy of the
measurement tools, and the WRS models employed. By varying the measurements reasonably
based upon the magnitude of measurement errors and propagating those values through the models
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using a Monte Carlo (MC) approach [12], one could determine the extent to which measurements
of WRS vary solely due to errors in the experimental measurements of displacement which are then
converted to strains. This variation could be compared to the between-curve variation (variation
observed when DHD is performed at different locations along the weld) to help determine the
magnitude of systematic WRS variation around the weld.

The same general process could similarly be applied to the contour method to better understand
measurement uncertainty in WRS. Possible sources of uncertainty are essentially the same, though
the use of a finite element (FE) model for the contour method introduces further computational
complexity above and beyond the computational complexity of the equations used in the DHD
models. The model is applied to the contour measurements to obtain strains first and then stresses
from the strains. In addition to this final model, the contour WRS calculations include intermediate
measurements that account for the release of strain that occurs after sequential cuts during the
machining process. The current analysis combines all of these sources of uncertainty without
attribution. That is, the total variation in the extracted profiles is considered and this variation
is due to a combination of any of the uncertainties discussed here. Propagating uncertainty in the
measurements through the finite element model and intermediate steps using a MC approach would
help to determine the major source of this variation. For example, if the axisymmetric assumption
holds, then the variation between the profiles can be attributed to measurement errors or lack of
symmetry in the strain release during the machining process. If the measurement errors turn out
to be relatively small as determined by the MC study, then attribution to the machining process is
plausible. One approach to explore for conducting such an analysis is discussed by [13]. However,
a possible hurdle of UQ through MC techniques in this case is the large computational time of the
FE models. In such cases, pure MC approaches may not be feasible and careful consideration of
the inputs to propagate through the models is necessary due to the limited number of possible runs.
The use of surrogate models with associated uncertainty, such as a Gaussian process model [14],
is one possible approach to take in this case. For more examples of possible surrogates see [15].

If the data and models are obtained to pursue this extension, probability distributions should be
assigned for measurements based on available information about measurement error. To determine
how this uncertainty affects WRS measurements, new values should be sampled from those dis-
tributions and applied to the models. The large population of resulting WRS profiles (either from
direct MC or through the use of surrogates) would then characterize the uncertainty in WRS that
results from uncertainty in the measurements.

49



4 Results for Uncertainty Quantification of the Predictions

The same methodology used for the DHD measurements is applied for uncertainty quantification of
the predictions. Confidence bounds for the mean as well as tolerance bounds using the bootstrap
method described in Section 2.6 are constructed. A confidence level of 1−α = 0.95 is again
used. For the tolerance bounds, a coverage level of 0.95 (i.e. q = 0.05) is again used to construct
95/95 tolerance bounds. Thus, the confidence bounds for the mean have the interpretation ‘at each
value of depth there is 95% confidence that the true mean lies within the specified bound.’ The
tolerance bounds have the interpretation ‘at each value of depth there is 95% confidence that 95%
of all values from the population will fall between the bounds.’ For the predictions, the tolerance
bounds provide a range where the majority (95%) of all predictions from a large group of different
modelers are expected to fall.

A brief summary of the results in this section is as follows. The variation amongst the predic-
tions is larger than amongst the repeated experimental measurements. Perhaps this is not surprising
since the experimental measurements are taken using the same process (either DHD or contour)
whereas the predictions were made by several different organizations using different modeling
techniques. The constructed tolerance bounds indicate the plausible range of the majority of WRS
axial predictions to be roughly 400-600 MPa wide near the ID. The plausible range of hoop pre-
dictions has a similar width. Further, one hoop prediction assuming isotropic hardening appears to
be an outlier, contributing significantly to the variation between the predictions.

The first step in modeling the variation in the group of functions is to apply smoothing. For
this application, the smoothing method described in Section 7.2 is applied. Smoothing induces a
level of uncertainty due to the difference between the raw predictions and the smoothed data. The
residuals for each smoothed data set are analyzed to qualitatively assess how much difference there
is in smoothed and raw data. Since the models described in Section 2 are applied, the uncertainty
due to the smoothing is not accounted for. However, if the residuals are small compared to the
overall variability between the functions, this level of uncertainty is of second order. Also, the
smoothed functions are assumed to be good representations of WRS which reduce the effects of
variability not caused by WRS variations. For example, the non-smoothness in prediction data is
caused by discretization error in the models. Assuming each model would produce a smooth WRS
profile if observed continuously along the weld depth, smoothing the predictions is justified.

For each of the following UQ sections, the smoothing of the original data is first assessed and
then confidence bounds for the mean and tolerance bounds for 95% of the population are provided.
Together these provide a comprehensive UQ assessment for the prediction data.
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Figure 25: Residuals of the smooth profiles for the predictions in the axial direction assuming
isotropic hardening.

4.1 Uncertainty Quantification of Axial Predictions with ISO Hardening

Smoothing

Raw and smoothed data appear in Figures 1 and 2. The residuals of the smooth profiles appear in
Figure 25. Note that the range of these WRS predictions is over about 900 MPa and the residuals
have a maximum absolute value just over 60 (roughly 7% of the range). Compared to the scale of
the data, the residuals introduce nominal uncertainty.

Confidence Bounds

Confidence bounds and tolerance bounds for this group of predictions appear in Figures 10 and 12.
The confidence bounds indicate approximately 100 MPa of uncertainty around the mean at the ID
and through the depth of the weld. The tolerance bounds show a wider range of values bounding
the predictions near the ID than at any other location in the weld. They indicate that a 600 MPa
range is required to have 95% confidence that 95% of ISO axial predictions at the ID will occur
within the bounds.
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4.2 Uncertainty Quantification of Axial Predictions with KIN Hardening

Smoothing

Figures 26a, 26b, and 26c show the axial KIN predictions, the smoothed profiles, and the residuals
of the smoothed profiles respectively. The residuals over the entire domain introduce a negligible
level of uncertainty; predictions range from -200 to about 275 MPa and the maximum absolute
value of the residuals is around 30 MPa.

Confidence Bounds

Confidence bounds on the mean axial KIN prediction are plotted in Figure 27. It is expected, with
95% confidence, that the true mean profile exists within the range determined by the confidence
bounds. The bounds indicate a range of uncertainty for the mean of between about 50 and 100
MPa at any depth through the weld. The 95/95 tolerance bounds are plotted with the predictions in
Figure 28. At the ID, there is 95% confidence that the predicted WRS will fall within a 350 MPa
range 95% of the time.

4.3 Uncertainty Quantification of Axial Predictions with AVE Hardening

Smoothing

Figures 29a, 29b, and 29c show the averages of the KIN and ISO axial WRS predictions, the
smoothed average predictions, and the residuals for the smoothed profiles. Predictions range from
about -250 MPa and about 400 MPa and the absolute values of the residuals are bounded by about
30 MPa; smoothing introduces a negligible level of uncertainty for these predictions.

Confidence Bounds

Figure 30 shows the averages of the KIN and ISO predictions and 95% confidence bounds on the
mean prediction of axial WRS assuming average material hardening. The bounds are approxi-
mately 75 to 100 MPa in width through the depth of the weld. In particular, at the ID there is 95%
confidence that the mean AVE axial WRS prediction will vary within a 100 MPa range. The 95/95
tolerance bounds are plotted with the smoothed data in Figure 31. Tolerance bounds indicate a
range of approximately 400 MPa is required through most of the depth of the weld to contain 95%
of AVE axial predictions with 95% confidence.
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(a) Raw predictions in the axial direction assuming kinematic hardening.

(b) Smoothed predictions in the axial direction assuming kinematic hardening.

(c) Residuals of the smooth profiles for the predictions in the axial direction assuming kinematic hardening.

Figure 26: Smoothing results for axial predictions assuming kinematic hardening.
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Figure 27: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
axial direction with kinematic hardening (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap means. The gray
lines are the original (smoothed) data.
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Figure 28: Pointwise 95/95 tolerance bounds for the WRS predictions in the axial direction with
kinematic hardening (thick dashed blue lines). These are computed using the pointwise 0.025 and
0.975 quantiles of the collection of all S = 1000 bootstrap quantiles. The gray lines are the original
(smoothed) data.
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(a) Raw predictions in the axial direction assuming an average of kinematic and isotropic hardening.

(b) Smoothed predictions in the axial direction assuming an average of kinematic and isotropic hardening.

(c) Residuals of the smooth profiles for the predictions in the axial direction assuming an average of kine-
matic and isotropic hardening.

Figure 29: Smoothing results for axial predictions assuming an average of kinematic and isotropic
hardening.
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Figure 30: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
axial direction using an average of the two hardening laws (thick dashed blue lines). These are
computed using the pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap
means. The gray lines are the original (smoothed) data.
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Figure 31: Pointwise 95/95 tolerance bounds for the WRS predictions in the axial direction using
an average of the two hardening laws (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap quantiles. The gray
lines are the original (smoothed) data.
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4.4 Uncertainty Quantification of Hoop Predictions with ISO Hardening

Smoothing

Figures 32a, 32b, and 32c show the original predictions, smoothed profiles, and residuals for pre-
dictions of hoop WRS assuming isotropic hardening. The predictions cover a range about of 700
MPa and the absolute values of the residuals are bounded by about 50 MPa through the majority
of the weld with the exception of one prediction. There is one region around a relative ID depth
of d = 0.2 where the residuals may introduce a more significant level of uncertainty. There, the
absolute value of the residuals is about 16% of the range of predictions. The dramatic oscillating
behavior of the yellow prediction around that depth may account for the higher residuals here.
Without the yellow prediction, the absolute value of the residuals is about 6% of the range of
predictions.

Confidence Bounds

The hoop predictions assuming isotropic hardening are plotted with 95% confidence bounds in
Figure 33. The bounds suggest approximately 200 to 250 MPa of uncertainty around the mean
at any given depth. In particular, the mean prediction at the ID is expected to fall within a range
of about 250 MPa. Tolerance bounds are plotted with the smoothed data in Figure 34. In order
to capture 95% of predictions with 95% confidence, the tolerance bounds must be greater than
about 1000 MPa in width at every depth. It should be noted that a single prediction contributes
significantly to this wide range. Removing the blue prediction, which appears to have outlying
behavior between d = 0.4 and d = 0.6, results in the tolerance bounds in Figure 35 which have a
much smaller range between roughly 200 and 600 MPa throughout the weld. This is an indication
that the present approach for constructing statistical intervals is sensitive to outlying observations.
This does not mean that the blue prediction should necessarily be excluded from the analysis. Its
behavior may be indicative of the differences that can occur between predictions that are based on
the same guidelines or there may be an aspect of the modeling that is not consistent with the other
predictions. If the former is true, the blue prediction provides valuable insight about uncertainty
between predictions. If the latter is true, it may be inappropriate to include the blue prediction with
the others. Note also that the raw plot of the yellow prediction in 32a shows oscillating behavior
that is not expected in a WRS profile. Further study of the modeling might yield insights into
whether that prediction should be treated as an outlier or not.

4.5 Uncertainty Quantification of Hoop Predictions with KIN Hardening

Smoothing

Figures 36a, 36b, and 36c show the raw predictions of hoop WRS assuming kinematic hardening,
the smoothed profiles, and the residuals of the smoothed profiles respectively. Note that the pre-
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(a) Raw predictions in the hoop direction assuming isotropic hardening.

(b) Smoothed predictions in the hoop direction assuming isotropic hardening.

(c) Residuals of the smooth profiles for the predictions in the hoop direction assuming isotropic hardening.

Figure 32: Smoothing results for hoop predictions assuming isotropic hardening.
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Figure 33: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
hoop direction using isotropic hardening (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap means. The gray
lines are the original (smoothed) data.
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Figure 34: Pointwise 95/95 tolerance bounds for the WRS predictions in the hoop direction using
using isotropic hardening (thick dashed blue lines). These are computed using the pointwise 0.025
and 0.975 quantiles of the collection of all S = 1000 bootstrap quantiles. The gray lines are the
original (smoothed) data.

Figure 35: Pointwise 95/95 tolerance bounds for the WRS predictions in the hoop direction using
using isotropic hardening (thick dashed blue lines) after removing the single outlier.
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dictions cover a range of about 350 MPa. With the exception of a few points where the absolute
values of the residuals are bounded by 15 MPa, the absolute values of the residuals are bounded
by about 10 MPa through the depth of the weld. Smoothing introduced a negligible amount of
uncertainty.

Confidence Bounds

The confidence bounds on the mean prediction of hoop WRS assuming kinematic hardening are
plotted with the smoothed data in Figure 37. Notice that the bounds indicate 50-100 MPa of
uncertainty in the mean prediction. In particular, the mean prediction at the ID is expected to fall
within a range of 100 MPa with 95% confidence. The 95/95 tolerance bounds are plotted with
the smoothed data in Figure 38. Note that the tolerance bounds are significantly wider at the ID
than at any other location through the weld. At the ID, a range wider than 450 MPa is required to
have 95% confidence than 95% of predictions will fall within the range. In contrast, the tolerance
bounds are about 250 MPa wide at a relative depth of about d = 0.6. Predictions appear to be more
variable near the ID.

4.6 Uncertainty Quantification of Hoop Predictions with AVE Hardening

Smoothing

Figures 39a, 39b, and 39c show the raw hoop predictions assuming an average of kinematic and
isotropic hardening, the smoothed profiles, and the residuals of the smoothed profiles respectively.
Note that the WRS predictions cover a range of about 450 MPa and the absolute values of the
residuals are bounded by about 35 MPa (except for one of the predictions). This indicates that
smoothing introduces a negligible level of uncertainty. As with the ISO hoop predictions, the
yellow prediction exhibits unexpected oscillating behavior. Study of the model that generated this
prediction is suggested to determine whether its inclusion makes sense with the other models.

Confidence Bounds

Confidence bounds on the mean prediction assuming an average of kinematic and isotropic hard-
ening are plotted with the smoothed data in Figure 40. The 95% confidence bounds on the mean
are less than approximately 200 MPa wide throughout the depth of the weld. At the ID, the mean
is expected to fall within a range about 150 MPa wide. Figure 41 shows the smoothed data with
95/95 tolerance bounds. These bounds are quite wide and are again affected mostly by the one
outlying prediction as was the case for the predictions assuming just isotropic hardening. Remov-
ing this prediction and redoing the analysis results in the tolerance bounds pictured in Figure 42.
These have a much smaller range of less than 400 MPa through the weld. Whether it is appropriate
to remove this prediction or not should be determined by reviewing the model

63



(a) Raw predictions in the hoop direction assuming kinematic hardening.

(b) Smoothed predictions in the hoop direction assuming kinematic hardening.

(c) Residuals of the smooth profiles for the predictions in the hoop direction assuming kinematic hardening.

Figure 36: Smoothing results for hoop predictions assuming kinematic hardening.
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Figure 37: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
hoop direction using kinematic hardening (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap means. The gray
lines are the original (smoothed) data.

65



Figure 38: Pointwise 95/95 tolerance bounds for the WRS predictions in the hoop direction using
using kinematic hardening (thick dashed blue lines). These are computed using the pointwise
0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap quantiles. The gray lines are
the original (smoothed) data.
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(a) Raw predictions in the hoop direction assuming an average of kinematic and isotropic hardening.

(b) Smoothed predictions in the hoop direction assuming an average of kinematic and isotropic hardening.

(c) Residuals of the smooth profiles for the predictions in the hoop direction assuming an average of kine-
matic and isotropic hardening.

Figure 39: Smoothing results for hoop predictions assuming an average of kinematic and isotropic
hardening.
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Figure 40: Pointwise 95% bootstrap confidence bounds for the mean prediction of WRS in the
hoop direction using an average of the two hardening laws (thick dashed blue lines). These are
computed using the pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap
means. The gray lines are the original (smoothed) data.
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Figure 41: Pointwise 95/95 tolerance bounds for the WRS predictions in the hoop direction using
an average of the two hardening laws (thick dashed blue lines). These are computed using the
pointwise 0.025 and 0.975 quantiles of the collection of all S = 1000 bootstrap quantiles. The gray
lines are the original (smoothed) data.

Figure 42: Pointwise 95/95 tolerance bounds for the WRS predictions in the hoop direction using
an average of the two hardening laws (thick dashed blue lines) when removing the single outlier.
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4.7 Limitations and Recommendations for Future Work

The modeling uncertainty described in this section only accounts for variation between individual
modelers. Ideally, bounds should also account for uncertainty within each model. All of the par-
ticipants constructed an FE model to predict WRS in the mockup and provided one WRS profile
(for each direction) as their prediction. However, participants could provide their prediction with
bounds according to common guidance. Alternatively, they could provide a population of predic-
tions which represent uncertainty in that individual prediction due to various sources determined
by the modeler. The bounds or population of predictions would represent the level of uncertainty
in the prediction much like the collection of predictions from different modelers represents the
uncertainty (only due to variation between modelers) in the population of predictions.
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5 Comparison Results

The methods used to quantify uncertainty within predictions and within measurements set the
foundation for comparing the two. The analyses in this section use the models already constructed
to quantify uncertainty in Sections 3 and 4 to construct confidence bounds on the mean difference
described in Section 2.6. The mean difference curves plotted in this section estimate the extent to
which the mean of the predictions over- or under-estimates the mean of the measurements. Com-
parisons are performed by grouping based upon hardening law (KIN, ISO, or AVE), measurement
method (DHD or contour) and direction of stress (axial or hoop). The confidence bounds in each
analysis have the interpretation ‘at each value of depth we are 95% confident that the true dif-
ference between the mean prediction and the mean measurement lies within the specified bound.’
By using means, this analysis takes into account both measurement and prediction uncertainty in
comparing measurements to predictions.

The methodology for comparing the contour hoop measurement to the predictions differs
slightly in that there is not enough information to quantify uncertainty in the contour hoop mea-
surement. Since there is only one contour hoop measurement, the predictions can be compared
only to this single observation. Hence, this comparison includes modeling uncertainty but not
experimental measurement uncertainty. For the comparison of contour axial predictions, all 500
extracted paths were used to form the generative model and the analysis of difference in means
was performed as done with the DHD measurements.

A brief summary of the findings in this section is as follows. Near the ID, the average of the
axial DHD measurements differs from the average prediction by roughly 100 MPa in absolute value
depending on the hardening assumption chosen. The average of the hoop DHD measurements
generally agrees with the hoop predictions near the ID. For the ISO and AVE assumptions, there
is no statistical difference in the means at the ID, though given the uncertainty in the data, the
true mean difference could be on the order of 150 MPa in absolute magnitude. For the KIN
assumption, there is a statistical difference, though the KIN models perform better near the ID than
at almost every other depth. The ISO predictions are not statistically different from the contour
axial measurement near the ID, but they are statistically different from both the KIN and AVE
predictions. The ISO, KIN, and AVE predictions are all statistically different from the contour
hoop measurement near the ID; the mean predictions over-predict the contour hoop measurement
by over 100 MPa in all three cases. There is a tendency for the average of the predictions assuming
isotropic and kinematic hardening to differ from the mean experimental measurements less than
the predictions using either one of the hardening laws separately.

The section concludes with a comparison of the DHD measurements and the contour measure-
ments to each other using the same techniques applied to compare measurements to predictions.
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5.1 Comparison of DHD Measurements and Predictions

Comparison of DHD Axial Measurements and Axial Predictions

The DHD axial measurements (red) are plotted with predictions assuming kinematic hardening
(blue) in Figure 43a. 95% confidence bounds on the difference between measurement and predic-
tion means are plotted in Figure 43b. Note that the variation in the confidence bound indicates
systematic differences between measurement and prediction, alternating between over and under-
predicting, that can reach as high as about 200 MPa for normalized ID depth d < 0.6 (recall the
smoothing of the DHD measurements has increased uncertainty for d > 0.6). However, the mean
KIN axial predictions and mean DHD measurements show better agreement near the ID, with an
average difference between about 40 and 120 MPa.

The axial predictions assuming isotropic hardening (blue) are plotted with the axial DHD mea-
surements (red) in Figure 44a. The 95% confidence bounds on the difference between mean ISO
axial predictions and the mean axial DHD measurements are plotted in Figure 44b. These bounds
suggest that the isotropic hardening assumption tends to lead to under-predictions of the mean
measurement through most of the weld depth. Except near the OD, where the smoothing intro-
duces further uncertainty, the 95% confidence bounds suggest the difference between mean DHD
measurements and mean ISO axial predictions is between approximately 0 and 200 MPa. For the
first two-fifths of the weld from the ID, the expected difference in means is even smaller, bounded
by about 100 MPa.

The axial predictions assuming an average of isotropic and kinematic hardening (blue) are
plotted with the DHD axial measurements (red) in Figure 45a. The AVE predictions of axial
WRS appear to agree with the DHD axial measurements fairly well, particularly at relative ID
depths through the weld less than d = 0.6. This is supported by the confidence bounds in Figure
45b which show an average difference in the means being bounded by about 100 MPa with 95%
confidence. The average prediction somewhat under-predicts the mean for the ID depths between
about d = 0.05 to d = 0.35 where both the KIN and ISO predictions also under-predict. The over-
prediction from the KIN assumption predictions from ID depths d = 0.35 to d = 0.6 dominates
the under-prediction from the ISO assumption predictions, leading to a slight over-prediction on
this region under the average hardening assumption. Again, caution should be taken in analyzing
the mean differences beyond ID depths of d = 0.6 due to the uncertainty induced by smoothing
sparser data.

Comparison of DHD Hoop Measurements and Hoop Predictions

The predictions of WRS in the hoop direction assuming kinematic hardening (blue) are plotted
with the DHD measurements of hoop WRS (red) in Figure 46a. The estimated difference in mean
KIN hoop predictions and DHD hoop measurements is plotted in Figure 46b with 95% confidence
bounds. The bounds suggest systematic differences between measurement and prediction that
can be as large as 300 MPa for ID depths less than 0.6. However, near the ID the difference

72



(a) Axial DHD measurements plotted with the axial predictions assuming kinematic hardening.

(b) 95% Confidence interval on the mean difference between the axial DHD measurements and the axial
predictions assuming kinematic hardening. A vertical line at normalized ID depth d = 0.6 appears as a
reminder that the smoothing error for the DHD measurements is large for d > 0.6

Figure 43: Comparison of axial DHD measurements to axial predictions assuming kinematic hard-
ening.
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(a) Axial DHD measurements plotted with the axial predictions assuming isotropic hardening.

(b) 95% Confidence interval on the mean difference between the axial DHD measurements and the axial
predictions assuming isotropic hardening. A vertical line at normalized ID depth d = 0.6 appears as a
reminder that the smoothing error for the DHD measurements is large for d > 0.6.

Figure 44: Comparison of axial DHD measurements to axial predictions assuming isotropic hard-
ening.
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(a) Axial DHD measurements plotted with the axial predictions assuming an average of the two hardening
laws.

(b) 95% Confidence interval on the mean difference between the axial DHD measurements and the axial
predictions assuming an average of the two hardening laws. A vertical line at normalized ID depth d = 0.6
appears as a reminder that the smoothing error for the DHD measurements is large for d > 0.6.

Figure 45: Comparison of axial DHD measurements to axial predictions assuming an average of
the two hardening laws.
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between mean DHD measurement and mean KIN prediction has a 95% confidence interval from
approximately -100 to 0 MPa. On average, the predictions are over-estimating the measurement
by this much.

The hoop WRS predictions assuming isotropic hardening (blue) are plotted with the DHD
hoop measurements (red) in Figure 47a. The estimated difference in prediction and measurement
means is plotted with 95% confidence bounds in Figure 47b. Note that the confidence bounds
contain zero for most of the depth of the weld up to ID depth d = 0.6. This suggests there is
no strong bias towards under- or over- prediction of the mean on this interval, even though the
mean difference is consistently negative up to about an ID depth d = 0.45; the confidence bounds
include the possibility that the mean prediction at a specific depth correctly predicts the mean
measurement. The confidence bounds span over 250 MPa, indicating that one should expect the
difference between mean ISO hoop predictions and mean DHD measurements to vary within a 250
MPa range.

The averages of the hoop predictions (blue) assuming kinematic hardening and assuming
isotropic hardening are plotted with the DHD hoop measurements (red) in Figure 48a. Figure
48b shows the estimated difference in the AVE hoop prediction mean and the DHD hoop mea-
surement mean with 95% confidence bounds. The confidence bounds are between 125 and 200
MPa wide up through the ID depth d = 0.6. On this interval, the AVE of the predictions does not
consistently over- or under- predict the mean hoop WRS. Near the ID, the 95% confidence interval
for the difference between the measurement mean and the prediction mean ranges from about -120
and 30 MPa.

Root Mean Squared Errors of the Predictions Compared to DHD Measurements

Visual inspection of the confidence bounds can be informative but makes it difficult to compare
how the predictions that assume different hardening assumptions (KIN, ISO, AVE) perform. One
metric that can compare the hardening laws is the root mean squared error (RMSE) of the differ-
ence between mean prediction and mean measurement. The difference in means, h(d), is observed
on a grid of depth values d = d1, . . . ,dK and the RMSE is defined as√√√√ 1

K

K

∑
k=1

h(dk)2 (11)

Note the RMSE is calculated for each of the S = 1000 bootstrap differences. The mean of these
is the estimated RMSE and the 2.5 and 97.5 percentiles form a 95% bootstrap confidence interval.
The estimated RMSE (along with their 95% confidence intervals) comparing the DHD measure-
ments (of both hoop and axial WRS) to their corresponding predictions appear in Table 1. Though
the confidence intervals overlap, there is a trend that the predictions using the average of the in-
dividual isotropic and kinematic hardening assumption predictions result in better predictions, on
average, than individual predictions. There is also a suggestion that the isotropic assumption per-
forms better than the kinematic assumption.
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(a) Hoop DHD measurements plotted with the hoop predictions assuming kinematic hardening.

(b) 95% Confidence interval on the mean difference between the hoop DHD measurements and the hoop
predictions assuming kinematic hardening. A vertical line at normalized ID depth d = 0.6 appears as a
reminder that the smoothing error for the DHD measurements is large for d > 0.6

Figure 46: Comparison of the hoop DHD measurements to the hoop predictions assuming kine-
matic hardening.
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(a) Hoop DHD measurements plotted with the hoop predictions assuming isotropic hardening.

(b) 95% Confidence interval on the mean difference between the hoop DHD measurements and the hoop
predictions assuming isotropic hardening. A vertical line at normalized ID depth d = 0.6 appears as a
reminder that the smoothing error for the DHD measurements is large for d > 0.6.

Figure 47: Comparison of hoop DHD measurements to the hoop predictions assuming isotropic
hardening.
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(a) Hoop DHD measurements plotted with the hoop predictions assuming an average of the two hardening
laws.

(b) 95% Confidence interval on the mean difference between the hoop DHD measurements and the hoop
predictions assuming an average of the two hardening laws. A vertical line at normalized ID depth d = 0.6
appears as a reminder that the smoothing error for the DHD measurements is large for d > 0.6.

Figure 48: Comparison of the hoop DHD measurements to the hoop predictions assuming an
average of the two hardening laws.
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Table 1: RMSE (95% CI) of the difference in means between DHD measurements and predictions.
Due to the increased uncertainty of the DHD measurements after normalized ID depth of 0.6, this
value is the upper bound for computing the MSE

RMSE Axial(MPa) Hoop(MPa)
KIN 112.57 (94.21,128.78) 128.97 (104.2,153.42)
ISO 64.64 (37.54,90.82) 83.54 (44.88,131.92)
AVE 48.14 (24.29,69.98) 63.25 (40.37,99)

5.2 Comparison of Contour Measurements and Predictions

Comparison of Contour Axial Measurements and Predictions

The 500 extracted axial contour measurements (red) are plotted with the kinematic prediction
(blue) in Figure 49a. The estimated mean difference with 95% confidence bound is plotted in
Figure 49. This indicates systematic differences between predictions and measurements with a
95% confidence interval near the ID from approximately -150 to -90 MPa.

Axial isotropic predictions (blue) appear with the contour measurements in Figure 50a. The
estimated mean difference with 95% confidence bound is plotted in Figure 50. This indicates some
agreement between predictions and measurements with a 95% confidence interval at the ID from
approximately -100 to 100 MPa.

The averaged predictions (blue) along with the contour measurements are plotted in Figure
51a. The estimated mean difference with 95% confidence bound is plotted in Figure 51. Smaller
systematic differences throughout the weld appear here. The 95% confidence interval near the ID
is from approximately -130 to -30 MPa.

Comparison of Contour Hoop Measurement and Predictions

Figure 52a shows the hoop WRS predictions assuming kinematic hardening (blue) with the contour
measurement of hoop WRS (red). Recall that there is only one contour measurement of hoop
WRS. The estimate of mean difference only takes into account the uncertainty in the predictions
as the information needed to characterize uncertainty in the measurements is not available. The
95% confidence bounds on the estimate of the mean difference are plotted in Figure 52b. Without
accounting for any measurement uncertainty, the mean difference is expected to vary by over 200
MPa. The mean predictions are expected to over-predict the measurement near the ID.

The contour measurement of hoop WRS (red) is plotted with the predictions assuming isotropic
hardening (blue) in Figure 53a. The 95% confidence bounds plotted in 53b indicate that the mag-
nitude of the difference between the mean prediction and the contour measurement could be larger
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(a) Extracted axial contour measurements plotted with the Axial predictions assuming kinematic hardening.

(b) 95% Confidence interval on the mean difference between the axial contour measurements and the axial
predictions assuming kinematic hardening.

Figure 49: Comparison of axial contour measurements with the axial predictions assuming kine-
matic hardening.
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(a) Extracted axial contour measurements plotted with the axial predictions assuming isotropic hardening.

(b) 95% Confidence interval on the mean difference between the axial contour measurements and the axial
predictions assuming isotropic hardening.

Figure 50: Comparison of axial contour measurements with the axial predictions assuming
isotropic hardening.
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(a) Extracted axial contour measurements plotted with the average of the axial predictions.

(b) 95% Confidence interval on the mean difference between the axial contour measurements and the average
of the axial predictions.

Figure 51: Comparison of the axial contour measurements and the axial predictions assuming an
average of the hardening laws.
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(a) Hoop contour measurement plotted with the hoop predictions assuming kinematic hardening.

(b) 95% Confidence interval on the mean difference between the hoop contour measurements and the hoop
predictions assuming kinematic hardening.

Figure 52: Comparison of the hoop contour measurement with the hoop predictions assuming
kinematic hardening.
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than about 375 MPa. Near the ID, the mean of the predictions is expected to differ from the
measurement by over 100 MPa.

The averages of the hoop predictions assuming kinematic hardening and assuming isotropic
hardening (blue) are plotted with the hoop contour measurement in 54a. Figure 54b shows the
estimated difference between the mean AVE hoop prediction and the hoop contour measurement
with 95% confidence bounds. Because the mean ISO and mean KIN predictions over-predict the
contour measurement near the ID, so does the mean of the AVE predictions; it over-predicts by up
to 300 MPa. Away from the ID, however, the 95% confidence bounds suggest that the magnitude of
this difference is expected to be less than 200 MPa. At some depths the AVE means outperform the
KIN and ISO means. For example, at ID depth d = 0.8, the KIN means tend to under-predict the
measurement whereas the ISO means tend to over-predict the measurement. This over-prediction
in the ISO means balances the under-prediction from the KIN means in the AVE predictions so
that the AVE predictions are expected to fall less than 100 MPa from the measurement.

Root Mean Squared Errors of the Predictions Compared to Contour Measurements

As performed for the DHD measurements in Section 5.1, the contour measurements and predic-
tions are compared using the RMSE metric. The RMSE along with their 95% bootstrap confidence
bounds appear in Table 2. Recall, only one measurement of hoop WRS at the mid-weld was pro-
vided and the hoop predictions were compared directly to this single measurement. For the axial
measurements, 500 profiles along the mid-weld plane were extracted and the mean of these was
compared to the mean prediction. It should be noted that, as measured by RMSE, there is a ten-
dency for the average of the isotropic and kinematic predictions to perform better than predictions
assuming just isotropic or just kinematic hardening, though there is overlap between some of the
confidence intervals.

Table 2: RMSE (95% CI) of the difference in means between contour measurements and predic-
tions.

RMSE Axial(MPa) Hoop(MPa)
KIN 83.43 (69.61,95.11) 133.22 (116.83,154.31)
ISO 93.99 (69.42,117.84) 109.62 (86.22,142.57)
AVE 36.77 (23.29,51.76) 78.33 (56.01,120.01)

5.3 Comparison of DHD and Contour Measurements

The ultimate goal when building prediction models is to validate models with measurements. To do
this, however, accurate and repeatable measurements must be obtainable. In separate experiments,
both the contour measurements and the DHD measurements showed similar agreement (and dis-
agreement) with neutron diffraction measurements of WRS [1, 2]. However, neither method lead
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(a) Hoop contour measurement plotted with the hoop predictions assuming isotropic hardening.

(b) 95% Confidence interval on the mean difference between the hoop contour measurements and the hoop
predictions assuming isotropic hardening.

Figure 53: Comparison of the hoop contour measurement and the hoop predictions assuming
isotropic hardening.
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(a) Hoop contour measurement plotted with the hoop predictions assuming an average of kinematic and
isotropic hardening.

(b) 95% Confidence interval on the mean difference between the hoop contour measurements and the hoop
predictions assuming an average of kinematic and isotropic hardening.

Figure 54: Comparison of the hoop contour measurement and the hoop predictions assuming an
average of the hardening laws.
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to measurements that always agreed with neutron diffraction measurements. The inherent chal-
lenge of measuring weld residual stresses complicates the validation process. In particular, while
the method used here to compare measurements to predictions could be used as part of a model
validation effort, it is not clear which measurements should be used; comparing the DHD measure-
ments to the contour measurements suggests that the two measurements agree to about the same
extent that the predictions agree with measurements.

Consider the axial measurements. The initial five contour axial measurements provided by the
measurement vendor are plotted with the DHD axial measurements in Figure 55a. The behavior of
the measurements is similar, though there is significant disagreement on the magnitude of WRS.
Figure 55b shows the estimated difference between the mean contour measurements and the mean
DHD measurements with 95% bootstrap confidence bounds. For the majority of weld depths, the
confidence bound does not include zero; this indicates a statistical difference between the mean
contour and mean DHD measurements. Near the ID, the mean measurements are expected to
differ between about 40 and 90 Mpa. Away from the ID they may differ by about 175 MPa. As
with previous comparisons with the DHD measurements, the comparison beyond d = 0.6 includes
non-negligible smoothing uncertainty due to the coarseness of the DHD measurements there.

Figure 56a shows the contour hoop measurement with the DHD hoop measurements. The data
sets differ substantially; for example, the DHD measurements indicate tensile stresses in the middle
of the weld, whereas the contour measurement indicates compressive stresses in the same region.
This is also reflected in the plot of the estimated mean difference with 95% confidence bounds
in Figure 56. The confidence bounds include zero, which indicates no statistical difference, on a
small region somewhat near the ID and two slightly larger intervals away from the ID. Everywhere
else, the mean measurements are expected to differ by up to about 200 MPa.

In order to use these measurements to validate prediction models, further study is recommended
to determine the sources of disagreement between measurement techniques. For both hoop and
axial WRS, the mean measurements using the DHD method and the mean measurements using the
contour method are expected to differ near the ID. This may have significant implications for crack
growth after formation near the ID.
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(a) 500 contour axial measurements plotted with the DHD axial measurements.

(b) 95% Confidence interval on the mean difference between the contour axial measurements and the DHD
axial measurements.

Figure 55: Comparison of the contour axial measurements and the DHD axial measurements.
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(a) The contour hoop measurements plotted with the DHD hoop measurements.

(b) 95% Confidence interval on the mean difference between the contour hoop measurements and the DHD
hoop measurements.

Figure 56: Comparison of the contour hoop measurements and the DHD hoop measurements.

90



6 Discussion

The figures in Sections 3 and 4 illustrate the level of uncertainty within experimental measurements
and within predictions, respectively. The confidence bounds given represent the range in which it
is expected that the true mean WRS profile (of either the measurements or the model predictions)
is expected to fall with 95% confidence. For the experimental measurements, the tolerance bounds
given represent a range in which a large proportion (95%) of new WRS measurements of the
same profile in the same weld are expected to fall (with 95% confidence). For the predictions,
the tolerance bounds represent a range in which a large proportion (95%) of new predictions (from
different modeling groups following the same modeling guidelines) would be expected to fall (with
95% confidence), based on the observed modeler-to-modeler variation in the double-blind round
robin study. Both the statistical confidence level (in this case 95%) and the content for the tolerance
bounds (in this case 95%) can be adjusted depending on the needs of a specific application.

It should be noted that, while the confidence and tolerance bounds on the measurements are
narrower than those on the predictions at many depths, this is not always the case. There is enough
uncertainty present in many of the measurements and predictions to affect the prediction of crack
formation and growth in welds. For both contour and DHD measurements, the tolerance interval on
axial WRS near the ID covers a range of about 200 MPa. For DHD measurements, the tolerance
interval on hoop WRS near the ID is also about 200 MPa wide. Among the three hardening
assumption predictions the tolerance intervals on hoop WRS near the ID range from about 450
MPa to over 1000 MPa in width. The tolerance intervals on axial WRS among the predictions
range in width from about 400 to 650 MPa. WRS values differing by 200+ MPa may have a very
different effect on predictions of crack formation and growth, particularly if the difference crosses
from positive (tensile) to negative (compressive) stresses.

For both the measurements and model predictions, the resulting tolerance intervals can inform
best practices for crack simulation. For example, if a single model predicts a large compressive
stress at the ID of a weld, a simulation using this value may be unlikely to result in the formation
of cracks. However, a simulation that considers values within the range of the tolerance interval
estimating modeler-to-modeler uncertainty may predict the formation of cracks, particularly if the
tolerance interval around a compressive estimate contains tensile values.

Tables 1 and 2 summarize the results of comparing predictions to measurements across the
entire depth of the weld using the RMSE values. Based on this metric, the mean predictions of
axial WRS tend to agree better with their corresponding measurements (both DHD and contour)
than do the mean predictions of hoop WRS. Additionally, averaging the kinematic and isotropic
predictions appears to match the mean measurements (both DHD and contour) better in both the
hoop and axial directions than the individual predictions. However, it is not clear whether this is an
artifact of averaging out an over- and under- prediction, rather than an indication that the average
is more representative of the physical reality. The ordering of predictive ability of the individual
isotropic and kinematic assumptions is not clear. The kinematic assumption appears to predict the
contour data better in the axial direction but does worse overall when comparing to the DHD data.
However, in many cases the 95% confidence intervals for RMSE overlap considerably between
the two assumptions (and the average of the two assumptions), indicating the differences are not
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necessarily statistically significant. Thus, one cannot be certain if a single type of prediction will
consistently outperform others. These comparisons suggest that a more robust model for material
hardening could improve prediction performance.

The results of this study suggest that uncertainty in measurements or predictions of WRS
should be considered when predicting crack formation and growth due to PWSCC. In order to
improve the accuracy of crack predictions, further study should focus on identifying (and poten-
tially reducing) the greatest sources of uncertainty. Suggestions for pursuing such an extension
based on this work are discussed in Sections 3.4 and 4.7. Additionally, the types of compar-
isons between models and measurements made in the report cannot necessarily be used to validate
predictions. Both the DHD and contour measurements of WRS exhibit uncertainty and do not
necessarily agree with each other, and hence it is unclear if either of these measurements, which
require models themselves, represents a reliable baseline from which to compare model predic-
tions. Since the hoop contour measurement could not be used to consider uncertainty, it may be
preferable to use the DHD data for validation so measurement uncertainty can be included. It may
not be appropriate to use either set of measurement data for validation of predictions unless further
experimental study can be performed to explore the accuracy of each.

A complication of the comparison of measurements to predictions is that it is unknown which
measurement method is best to use as a baseline. For example, the average method appears to
be significantly the best predictor of the axial contour measurements. For the axial DHD mea-
surements however, the RMSE confidence intervals for the isotropic and average assumption pre-
dictions overlap significantly and the best method according the RMSE is somewhat ambiguous.
When comparing the measurements to each other with respect to axial stresses, the contour and
DHD measurements show agreement on par with that seen between measurements and predic-
tions; the measurements do not match each other better than they match the predictions. Without
more experimental data, any determination of a baseline is ultimately a question of expert opinion.
Experimental efforts to better understand these measurements could provide valuable insight for
validation of prediction models so they could be used to support regulatory decisions.

If a reliable baseline measurement method can be determined, validation of a particular model
could be made by using the methods for constructing confidence bounds of the mean difference be-
tween measurements and prediction. Ideally, the comparison would take into account uncertainty
in the model prediction. Types of model uncertainty include modeler-to-modeler uncertainty and
model input uncertainty – uncertainty arising from uncertain model inputs. In the current exam-
ples, only the former was considered, but with more information on each of the models it would
be possible to adapt this work to address input uncertainty. Ultimately, the acceptance criterion
would depend on the magnitude of the estimated mean difference between prediction and mea-
surement, with associated uncertainty. The acceptable magnitude must be determined by subject
matter experts, perhaps by appealing to sensitivity studies on crack initiation, and could depend
on the relative depths in the weld considered the most important. Metrics similar to the RMSE
could be constructed to address specific objectives of the comparison. Further, the scope of the
validation must be evaluated by subject matter experts. A modeling process may be adequate for
the specific nozzle under current consideration and yet fail when applied to another piece of equip-
ment. Ideally, WRS measurements would be obtained from a wide variety of equipment to use
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for validation. As this may not be feasible, a model should only be considered valid if it is able
to match the available data within a certain margin and includes a thorough justification for its
applicability to all of the components for which it will be used.

Finally, some of the uncertainties that were not accounted for in this study are re-iterated below.

• Multiple experimental measurements from only a single pipe mock-up were provided. As a
consequence there is no ability to understand any unit-to-unit variation that would occur in
a population of relevant pipe welds.

• The multiple experimental measurements on the single mock-up were used to represent mea-
surement variability. It is important to understand that this variability also includes (and is
completely confounded with) any spatial variability of WRS throughout the weld.

• Both measurements and predictions used models in different ways to produce an output WRS
from inputs. Input uncertainty was not accounted for in either case because the information
or resources to account for input uncertainty were not available.

• Finally, the smoothed data was treated as the best estimate of the WRS profiles throughout
the weld depth. For the most part, residual variation was no more than roughly 5% of the
range of the WRS profiles. This uncertainty was not accounted for but this amount of residual
variation is not expected to practically affect inferences on means and differences in means.
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7 Appendix

7.1 Functional Principal Components

In this section, functional principal components (fPCA) is briefly described. fPCA is used as
a dimension reduction technique to model the dominant modes of variation in both the aligned
SRSFs coupled with initial WRS values, { fi(0), q̃i}, and a transformation of the optimal warping
functions {γ∗i } (see Sections 2.2 and 2.3 as well as [6] for explanations regarding the choice of
modeling these two sets of functions). Further detail on fPCA can be found in many references
(e.g. [7]) but it is first noted that fPCA is an extension of multivariate PCA for functional data.
Functions are infinite dimensional objects, but discretization of the functions on a fine grid is a way
to approximate the function in finite dimensional space. Once this is done, standard multivariate
PCA is applied as is now described.

Since fPCA is performed on two different sets of functions (the predicted and measured WRS
functions), let xi(t), i = 1, . . . ,n denote n generic functional observations on some domain t ∈ T .
Assume that the observations have been mean-centered so that ∑

N
i=1 xi(t) = 0 for each a. This

assumption is without loss of generality as the observed mean can always be subtracted before
performing fPCA.

Finding the dominant modes of variation involves approximating the xi using basis function
expansions and determining which elements of these expansions are dominant. In particular for a
fixed K, the goal is to find a set of exactly K orthonormal basis functions ξk(a) so that the basis
function expansion

x̂i(a) =
K

∑
k=1

cikξk(a), where cik =
∫

xi(t)ξk(t) dt (12)

minimizes the global approximation criterion

n

∑
i=1
||xi− x̂i||2, (13)

where ||xi− x̂i||2 =
∫
(xi(t)− x̂i(t))2 dt is the integrated squared error. Under this minimization

criterion the ξk are exactly the first K eigenfunctions corresponding the K largest eigenvalues of
the covariance function

v(s, t) = n−1
n

∑
i=1

xi(s)xi(t). (14)

That is, the ξk in the basis expansion satisfy∫
v(s, t)ξ (t) dt = ρξ (s) (15)

for an appropriate eigenvalue ρ .
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The value of K is chosen to explain all of the dominate modes of variation so that x̂i closely
approximate to xi. To explain further note the following. The cik i = 1,2, . . . ,n, k = 1,2, . . .K are
the principal component scores and have mean zero (∑i cik = 0). Let vk = n−1

∑
n
i=1 c2

ik and call
∑k vk the total variation. The first eigenfunction ξ1 maximizes v1, subject to ||ξ1||2 =

∫
ξ 2

1 = 1.
Iteratively, ξk maximizes vk subject to ||ξ1||2 = 1 and

∫
ξmξk = 0 for m = 1,2, . . . ,k− 1 (i.e. the

eigenfunctions are orthogonal to each other). Further, v1 ≥ v2 ≥ ·· · ≥ vK . It is the cik which
are modeled using multivariate Gaussian distributions as described in Sections 2.2 and 2.3. Their
variation is ordered from largest to smallest and only the first K components that account for the
majority (e.g. 90%) of the total variation will substantially contribute. This is precisely what is
meant by ‘explaining all the dominant modes of variation’ to choose K.

To estimate the eigenfunctions, eigenvalues, and scores, multivariate PCA is applied to a dis-
cretized version of the problem. The discretization changes all of the above integrals to sums. To
proceed, each xi is approximated on a common grid t1, t2, ..., tp. The N× p matrix X with ith row
(xi(t1),xi(t2), ...,xi(tp))

T has covariance function Σc = n−1XT X which is v(·, ·) evaluated on the
grid. The kth eigenvector of Σc is ξ̃k = (ξk(t1),ξk(t2), ...,ξk(tp))

T , a discretization of the eigen-
function ξk. The score cik is the i,k value of the matrix C = XE where E is the p×K matrix whose
columns are ξ̃k.

7.2 Smoothing

The WRS measurements and predictions exist on a discrete set of points on the relative depth (from
the ID) interval [0,1]. WRS, however, exists through the depth of the weld in what is expected to
be a continuous manner. The discrete measurements and predictions are approximations of the
smooth WRS profiles of interest and smoothing techniques are used to approximate the true WRS
profiles.

In general, functions are observed as discrete noisy data y j = x(t j)+ ε j. Smoothing the noisy
data involves using a basis function expansion for x(t):

x(t) =
K

∑
k

ckφk(t). (16)

The basis functions used here are spline functions (see [7]). A spline basis is specified by its
nodes and degree. The nodes (a.k.a. knots) are a sequence of points that divide the interval on
which the function is to be approximated. On each interval defined by the knots, a spline is a
polynomial of chosen degree. For an example, see Figure 57 where linear (degree 1) and cubic
(degree 3) splines are used to smooth noisy data using the standard least squares estimates of the
ck in Equation (16) (i.e. the c′s minimize ∑ j(y j− x(t j))

2). The linear spline uses each data point
as a node and clearly over-fits the data. The cubic splines using 5,10 and 15 evenly spaced nodes
to fit the example data are plotted in the left, middle and right plots, respectively. Each of these fits
the data fairly well, but the fit using 15 nodes appears to be a slight over-fit of the data. Increasing
the number of nodes will result in more over-fitting and closer interpolation of the data. Note that
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Figure 57: Example data with cubic splines using a different number of knots for smoothing.

a cubic spline fit with nodes at each data point (as was done for the linear spline) would have also
severely over-fit the data. Thus, choosing too many nodes can be problematic.

A popular way of resolving the dilemma of choosing an appropriate number of nodes and their
locations is to use a penalized smoothing technique. This is often referred to as spline smoothing.
The idea is to augment the least squares fitting criterion with a term that penalizes the ‘roughness’
of the resulting fit. The result is that x(t) cannot be too rough, even if a large number of nodes
is chosen. While there are reasons to use other measures of ‘roughness’, the most common is the
integrated squared second derivative:

P2(x) =
∫
[x′′(t)]2 dt. (17)

The penalized criterion function to minimize is then

∑
j
(y j− x(t j))

2 +λP2(x), (18)

where λ is called the smoothing parameter because it controls the trade-off between the amount of
roughness and the amount of smoothing. If λ = 0, there is no penalization and the standard least
squares criterion is used. Therefore, choosing too many nodes will result in over-fitting (under-
smoothing) the data. As λ becomes larger, the fitted function becomes less rough (more smooth).
Interestingly, the curve that minimizes (18) is a cubic spline with knots at each of the points t j [16,
see]. Hence we use cubic splines, which effectively reduces the choice of nodes to a choice of λ .
To make this choice, the λ that minimizes the generalized cross-validation measure [17] is used.
We note that, in some cases, using knots at each t j and the cross-validation measure still results in
overly rough functions. In these cases we reduce the number of knots while still using cubic splines
and solving (18) via cross-validation. The spline smoothing in this document is implemented in
R using the fda package [16]. Data analytic choices on the number of knots is documented in the
accompanying code.
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1 MS 0748 Rémi Dingreville, 6233
1 MS 0748 Aubrey C. Eckert-Gallup, 6233
1 MS 0748 Scott E. Sanborn, 6233
1 MS 0830 John R. Lewis, 0436
1 MS 0899 Technical Library, 9536 (electronic copy)

99



100



v1.38




